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Abstract

This report describes work performed from October 2007 through September 2009 un-
der the Sandia Laboratory Directed Research and Development project titled “Reduced Order
Modeling of Fluid/Structure Interaction.” This project addresses fundamental aspects of tech-
niques for construction of predictive Reduced Order Models (ROMs). A ROM is defined
as a model, derived from a sequence of high-fidelity simulations, that preserves the essential
physics and predictive capability of the original simulations but at a much lower computational
cost. Techniques are developed for construction of provably stable linear Galerkin projection
ROMs for compressible fluid flow, including a method for enforcing boundary conditions that
preserves numerical stability. A convergence proof and error estimates are given for this class
of ROM, and the method is demonstrated on a series of model problems. A reduced order
method, based on the method of quadratic components, for solving the von Karman nonlinear
plate equations is developed and tested. This method is applied to the problem of nonlin-
ear limit cycle oscillations encountered when the plate interacts with an adjacent supersonic
flow. A stability-preserving method for coupling the linear fluid ROM with the structural dy-
namics model for the elastic plate is constructed and tested. Methods for constructing efficient
ROMs for nonlinear fluid equations are developed and tested on a one-dimensional convection-
diffusion-reaction equation. These methods are combined with a symmetrization approach to
construct a ROM technique for application to the compressible Navier-Stokes equations.
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1 Introduction

The contemporary engineering analyst has at his or her disposal an increasingly sophisticated col-
lection of computational tools. These “high-fidelity”” simulation tools include finite element, finite
volume, and finite difference codes for computing three-dimensional fluid flows and dynamics
of complex structures. Yet, even as such tools mature and expansion of computational resources
makes them more accessible, these tools are often still computationally expensive for use in a
design or analysis setting. Modern engineered systems are often complex, possessing many de-
sign variables and/or uncertainties. There is a continuing push within the Department of Energy
laboratories and other scientific and engineering communities to address the quantification of un-
certainties in models of physical systems. Emphasis on uncertainty quantification, optimal design,
or parametric studies leads to requirements for relatively large numbers of analysis points, which
is often not compatible with the computational expense of high-fidelity simulation approaches.

This situation has led researchers in mathematics and engineering to propose simulation tech-
niques that retain the essential physics and dynamics captured by a high-fidelity model, but at a
much lower computational cost. These efforts have created a large and growing area of research
termed Reduced Order Modeling, also called Model Reduction. The basic idea in most Reduced
Order Modeling approaches is to use a relatively small number of solutions generated by a high-
fidelity model to construct a computationally cheaper model. In order to be successful, the Reduced
Order Model (ROM) must be predictive across the design or parameter space of interest. In this
discussion we assume that the high-fidelity model itself meets the requirements for accuracy and
predictive capability for the problem of interest.

In order for a ROM of a dynamical system to be predictive, it must retain the essential dy-
namics contained within the high-fidelity simulations. In most applications of ROMs to date, this
requirement is evaluated a posteriori. That is, the ROM is constructed, then used to predict some
dynamical behavior. If the solutions generated by the ROM are numerically stable and accurately
reproduce expected behavior, the model is declared a success. This “try and see” approach to
model reduction certainly has many success stories. However, for ROMs to serve as reliable pre-
dictive tools, their numerical properties must be better characterized, and methods for building
numerically stable and convergent ROMs must be developed.

The present research program was initiated under the Sandia National Laboratories’ Labora-
tory Directed Research and Development (LDRD) program to address reduced order modeling
for coupled fluid-structure systems. Such physical systems are of interest in many Sandia appli-
cations, including analysis of flight vehicle aero-elastic stability, space vehicle vibrations during
atmospheric flight, and wind turbine aero-elastic modeling. The overall approach of this effort was
to use existing techniques for ROM construction of such systems as a starting point, and to explore
whether these techniques could be modified to create ROMs with improved predictive capability.
This research was carried out under two parallel tracks: one for creating ROMs for fluid dynamics
problems, and the other for creating ROMs for thin shelled, nonlinear structures. Methods for cou-
pling the two fluid and structural ROMs were also developed. Each chapter of this report describes
one element of this research.



In Section 2, the problem of constructing a numerically stable ROM for linearized, compress-
ible flow is addressed. ROMs of fluid systems linearized about some (non-linear) base flow are
useful when used as a component of an aero-elastic stability analysis, or for some other types of
small-perturbation analyses, including aero-acoustic problems. A new method for creating a pro-
jection ROM is developed that preserves numerical stability and allows for the development of
error estimates for the ROM.

In Section 3, a new technique is developed for model reduction of thin plates with nonlinear
in-plane stresses. The method of Quadratic Components is introduced to reduce the number of
required degrees of freedom while still capturing the essential non-linear plate dynamics. This
model is coupled with a simple aerodynamic model and with a method to compute nonlinear limit
cycle behavior of an unstable panel flutter solution.

In Section 4, the numerical stability of a coupled ROM combining the linearized fluid/structure
ROMs of Sections 2 and 3 is studied using energy methods. Stability is proven for the coupled
linearized system when a specific penalty term is introduced.

Section 5 returns to techniques for building fluid ROMs, but now with a focus on the com-
pressible Navier-Stokes equations. The nonlinearity of the Navier-Stokes equations presents a
challenge for developing provably stable ROMs. This challenge is addressed by the introduction
of a ROM projection technique that leads to a model that obeys the second law of thermodynamics.
In this way, the ROM preserves an essential stability property of the governing equations, that of
non-decreasing entropy in the solution. The treatment of the nonlinear terms in the Navier-Stokes
equations is handled using a Best-Points interpolation algorithm. This approach is tested on a
model convection-diffusion-reaction system of equations.

10



2 Stable Reduced Order Models for Linearized Compressible
Flow

2.1 Introduction

Simulation of time-varying, three-dimensional fluid flow remains, and will continue to remain for
some time, an expensive endeavor. This reality has motivated efforts to seek reduced order models
(ROMs) that capture the essential dynamics of the full simulations, but at a much lower compu-
tational cost. Many ROM techniques in fluid mechanics are derived from the Proper Orthogonal
Decomposition (POD)/Galerkin projection approach [1, 2, 3]. The original intent of this approach
was to develop low-dimensional models, containing only a few degrees of freedom, to enable and
enhance understanding of the nonlinear dynamics of turbulent flows. Since then, other approaches
to building ROMs have been proposed, each with its own inherent strengths, including the reduced
basis method [4], balanced truncation [5, 6], and goal-oriented ROMs [7]. The potential useful-
ness of ROMs has also since expanded to include predictive applications; for example, ROMs have
been used in flow controller design [8], shape optimization [9], and aeroelastic stability analysis
[10, 11].

The use of POD/Galerkin ROMs in a predictive setting raises fundamental questions regarding
numerical properties of the resulting models. In this setting the ROM may be viewed as an alterna-
tive discretization of the governing partial differential equations. As such, the essential properties
of any such discretization are stability, consistency, and convergence. In many situations satis-
faction of the first two properties guarantees convergence. General results for any of the three
properties are lacking for POD/Galerkin models of compressible fluid flow. This leads to practical
limitations; for example, a ROM might be stable for a given number of modes, but unstable for
other choices of basis size (see an example of this for a POD model in Bui-Thanh et al. [7]).

The present section addresses numerical stability of linear ROMs for compressible flow. Con-
vergence of the ROM solutions is also examined, which reveals certain requirements on consis-
tency of the basis. A POD basis, or any other empirical basis, is not usually complete, which
complicates a general consistency analysis. Not addressed herein is the related question of the
behavior of a ROM when applied to a parameter space region not included in the ROM construc-
tion. There are promising developments in this area which can be applied; see, for example, Lieu
and Farhat [12]. Despite the lack of a comprehensive numerical theory, it is still desirable to be
able to generate a stable ROM regardless of the quality of the POD basis used to generate it. This
is analagous to being able to run computational fluid dynamics (CFD) simulations on a series of
meshes, from coarse to fine, and having confidence that the simulations will remain stable regard-
less of the mesh spacing.

Stable formulations for reduced order models have been proposed in other settings. Stability of
reduced order models for electrical circuit analysis is considered by Freund and co-workers [13].
Preservation of the passivity, or energy dissipation, of the circuit system guarantees stability of
the reduced order model. In fluid dynamics, Kwasniok [14] recognized the role of energy con-
servation in ROMs of nonlinear, incompressible fluid flow for atmospheric modeling applications.
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The Galerkin projection approach is constructed so that the nonlinear terms in the ROM conserve
turbulent kinetic energy or turbulent enstrophy.

These works and others demonstrate the importance of maintaining the proper energy balance
in a reduced order model. Mathematically, the energy is expressed as an inner product, so that the
stability of a reduced order model is often tied to the definition of this inner product. Rowley et
al. [15] examined different choices for the inner product that approximately conserve total energy
or total enthalpy for compressible flow. Rowley [6] has shown how balanced truncation may be
viewed as a particular form of the POD, using the observability Gramian as an inner product.
Balanced truncation and balanced POD methods are guaranteed to be stable for linear systems,
and also preserve the stability of an equilibrium point at the origin for nonlinear systems.

Although these and other advancements have led to a better understanding of the stability
properties of reduced order models, error quantification and convergence analysis of ROMs has yet
to be placed on a complete mathematical footing. One difficulty in quantifying the error in a ROM
is that the span of the POD basis is not complete in the Hilbert space to which the exact solution
belongs; it is only complete in the space defined by the numerical solutions used to generate it, and
only in an average sense. Since the POD basis contains only information of the kinematics of the
flow field that were already encoded in the observations, it cannot be expected to contain all the
features present in the exact analytical solution. Several attempts at error estimation in the context
of ROMs have been made. A general convergence result can be found in [16], where it is shown
that as the reduced basis is enriched, the state error in a steady reduced model is strictly monotone
decreasing. More specific convergence estimates are derived in [17, 18]. In [17], Rathinam and
Petzold provide an error analysis of the POD method applied to a general non-linear dynamical
system. In [18], Kunisch and Volkwein propose a strategy to describe and analyze convergence
approximations based on POD approximation in space and backwards Euler discretization in time
for nonlinear parabolic systems arising in fluid dynamics.

In the present work, described also in [19] and [20], we again demonstrate that the inner prod-
uct used to define the Galerkin projection is closely tied to the stability of the resulting model. We
further show how it is possible to construct stable ROMs for any choice of basis using Galerkin pro-
jection. An energy stability analysis is carried out for Galerkin methods applied to the linearized
Euler equations, resulting in an inner product that guarantees certain stability bounds satisfied by
the ROM. We show that appropriate boundary treatment is crucial to ensuring a well-posed initial
boundary value problem (IBVP) for the governing equations, and we give sufficient conditions for
a set of boundary conditions for a ROM to be well-posed and stable. Solid wall and non-reflecting
far-field boundary conditions are formulated, and a means of implementing these boundary con-
ditions in a way that preserves the stability of the ROM is developed. A priori error estimates for
the computed ROM solution relative to the CFD solution and the exact analytical solution are then
derived. Numerical implementation of the ROM is defined in terms of finite element represen-
tations of the simulation data and of the POD modes. Along with numerical quadrature rules of
sufficient accuracy, this approach ensures that the continuous stability estimates are satisfied by the
discrete computer implementation. ROMs are then constructed for several model fluid flows using
the schemes developed from the numerical analysis.
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2.2 The Proper Orthogonal Decomposition (POD)/Galerkin Method for Model
Reduction

Before turning our attention to the equations of interest, namely the linearized compressible Euler
equations (Section 2.3), we give an overview of the Proper Orthogonal Decomposition (POD)/Galerkin
method for reducing the order of a complex physical system governed by a general set of PDEs.
The approach consists of two steps:

Step 1: Calculation of a reduced basis using the POD of an ensemble of flow-field
realizations.

Step 2:  Galerkin projection of the governing (continuous) PDEs onto the basis of POD
modes in some appropriate inner product.

In the first step, kinematic information is transferred from the high-fidelity simulation to a rel-
atively small number of modes. In the second step, the full-system dynamics are translated to the
implied dynamics of these modes. When successful, the result is a set of time-dependent ordinary
differential equations (ODEs) in the modal amplitudes (also referred to as the ROM coefficients)
that accurately describes the flow dynamics of the full system of PDEs for some limited set of flow
conditions.

Proper Orthogonal Decomposition (POD) and the Method of Snapshots

Discussed in detail in Lumley [21] and Holmes er. al. [3], POD is a mathematical procedure that,
given an ensemble of data, constructs a basis for that ensemble that is optimal in a well-defined
sense. Let A (Q) be a Hilbert space with associated inner product (-,-), and let {u*(x)} C #H(Q)
be an ensemble of real vector fields on a domain Q@ C R3. In the present context, the ensemble
{uf(x) :k=1,...,N} is a set of N instantaneous snapshots (in time) of a CFD numerical solution
field. A POD basis of order M << N is a set of functions {¢, : i = 1,2,..., M} that is the “best”
linear basis for describing the original ensemble. Mathematically, POD seeks an M-dimensional
(M << N) subspace HM(Q) C #H(Q) spanned by the set {§;} such that the projection of the
difference between the ensemble u* and its projection onto #™(Q) is minimized on average; that
is, it seeks the set {@;} that solves the following constrained optimization problem:

mingg,ur, (|0~ T |

ey

subject to  (;,0,) =8, 1<i<M,1<j<i

Here, () is a discrete averaging operator, e.g., (|[u¥|[?) = & Y2, [|uf|[% and Iy : H(Q) —
HM(Q) is an orthogonal projection operator onto the subspace H™ (Q), satisfying properties 1-6

in Section A.1 of the Appendix. In the context of the ROM, a natural definition of I1y is, for
uc HQ),

M

Myu= Y (¢,u)0,. (2)

k=1
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The numerical ROM solution uy, can be represented as a linear combination of POD modes
M
wy(x,7) = ) aj(1)9;(x), (3)
j=1

where the a(¢) are the temporally-varying ROM coefficients, to be solved for in the linear dynam-
ical system arising in the ROM (Section 2.2).

It is a well-known result [3] that the solution to (1) reduces to the eigenvalue problem

Ré =7, “4)

where
ko ky L Al k o ok 5
R:(u@u)—N];(u@u) (&)

The operator R _is self-adjoint and positive semi-definite. If one further assumes that & is com-
pact, then there exists a countable set of non-negative eigenvalues A; with associated eigenfunc-
tions ¢,. These eigenfunctions form an orthonormal subspace of #(Q), namely H™(Q). In
building a ROM, one is interested in truncating the POD basis and retaining only the M << N
most energetic modes. It can be shown [3, 21] that the set of M eigenfunctions, or POD modes,
{¢,:i=1,2,...,M} corresponding to the M largest eigenvalues of R is precisely the set of {§,}
that solves (1), and that the minimum value of the objective function in (1) is

N N
(I~ Ty ) = © Y [t~ TP = ) 2 ©)
k=1 j=M+1
Here, A; > --- > Ay > --- > Ay are the ordered eigenvalues of &, so that Ay is the smallest
non-zero eigenvalue of &. The truncated basis {@, : i = 1,2,...,M} is optimal in the sense that
it describes more energy (on average) of the ensemble than any other linear basis of the same
dimension M. The compression of the ensemble energy into a minimum number of modes is
what makes the POD basis attractive for reduced order modeling. We emphasize that the POD
basis {¢,; : i =1,2,...,M} just described is not complete in H (Q). It is, however, complete in an

average sense, that is <Huk — ):_,.(uk,¢j)¢j‘ ‘> =0forM =N.

Note that bases other than POD could be used in constructing the ROM using the present model
reduction technique, and in fact, the stability results presented in this work do not depend on the
choice of basis. To show convergence of the ROM to an exact solution, however, one must choose
a basis whose span contains the exact solution.

Galerkin Projection

The second step in constructing a ROM involves projecting the governing system of PDEs onto the
POD basis {¢,} in the inner product (-, -) defining the Hilbert space # (). Suppose the governing
system of equations for the state variable vector u has the form

ou

gILu—I—%(U,U)—f—%(U,u,U), )
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where L is a linear differential operator, and A and A3 are (non-linear) quadratic and cubic oper-
ators respectively. Then, the Galerkin projection of (7) onto the POD mode ¢ j for j=1,2,....M
is

(057) = (0 £0) + (0, 26000) + (0, 260000 ®

Substituting the POD decomposition of u (3) into (8) and applying the orthonormality property of
the basis functions ¢; gives, for j =1,2,...,.M

M M M M
aj = Zal< iz ¢1 +Z Z ajam (9 iz ¢la Z Z Z ajaman (9 (¢17¢m7¢ )
=1 =1m=1 I=1m=1n=1
©)
where the “-” operator denotes differentiation in time (that is,d; = ddt ) (9) is a non-linear time-
dependent system of M ODEs for the time-dependent ROM coefficients; it is the reduced order
model for (7) by the POD/Galerkin method. In practice, the inner products in (9) will be integrals
of products of the known, time-independent POD modes ¢ ; and may be precomputed before time-
integration of the ROM.

[I3R4)

We emphasize that, in the ROM presented herein, the Galerkin projection step is applied to the
continuous system of PDEs. In many applications of reduced order modeling, a discrete approxi-
mation of the equations is projected onto the POD modes. This discrete approach has the advantage
that, depending on the implementation, boundary condition terms present in the discretized equa-
tion set are inherited by the ROM. Additionally, certain properties of the numerical scheme used
to solve the full equations may be inherited by the ROM. The continuous approach, on the other
hand, is appealing in that it does not require an intrusive or code-specific implementation. It is also
similar in procedure to spectral numerical approximation methods, allowing the use of analysis
techniques employed by the spectral methods community.

2.3 The Governing Fluid Equations
Linearized Euler Equations for Compressible Flow

Let qT = ( uy uy uz § p ) € R denote the vector of fluid state variables. Here, u;, u and
u3 are the xi-, x2-, and x3-components of the velocity vector ul = ( Uy Uz us ) p is the fluid
pressure, and { = 1/p is the specific volume of the fluid (p denoting the fluid density).

The governing fluid equations are the compressible Euler equations, linearized about a base
state q. Splitting the state variable vector q into a steady mean plus a fluctuation (q(x,?) = q(x) +
q'(x,1)), substitution of this form into the full Euler equations, and retaining only first order terms
in the fluctuating quantities results in

Jq’ oq’
a—+Aa—+Cq_0 (10)

=Lq
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where

@ 0 0 0 ¢ i 0 0 0 0
0O 4 0 0 O 0 wp; 0 0 C
Al=A@=| 0 0 @ 0 0 |, A=A@=|0 0 @ 0 0 |, (I
- 0 0 i O 0 - 0 i 0
v» 0 0 0 @ 0 v 0 0 i
iz 0 0 0 O
0 a3 0 0 O
As;=A3(q@)=| 0 0 a3 0 ¢
0 0 -C a3z 0
0 0 yp 0 i
om  dm  dm  9p 0
ox; Oxp Ox3 0x1
diy  diiy diy  9p 0
gu g du o dy
C=C@va=| 52 & 8 £ 0 (12)
& L A& .
EEE 0 wa

Here, 0 € R’ is the zero vector, Y = Cp/Cy is the ratio of specific heats and L is a linear operator.
The {A;:i=1,2,3} matrices are functions of the base flow vector q; the matrix C is a function of

Vq. In the case of uniform base flow, Vq = 0, so that % =0and C=0.
An initial boundary value problem (IBVP) for (10) on an open bounded domain Q C R? with
a connected boundary dQ will be formulated in Sections 2.4 and 2.5. In typical applications, Q

may contain a fixed or moving solid wall over which the fluid flows. In this context, it is useful to
introduce the following partition of 0Q

0Q =0Qr UdQy, IQrNQy =0 (13)

into a far-field boundary (dQr) and a solid wall boundary (0Qyy).

The Characteristic Variables

It is a well-known fact that the system (10) is hyperbolic. This implies that the tensor A, =
Any + Asny + Asngs, for some spatial orientation n’ = ( ny np nj3 ), is diagonalizable:

A, =SA, S (14)
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Here S is the matrix that diagonalizes A, and A, is a diagonal matrix containing the eigenvalues
of A, (also referred to as the characteristic speeds):

A, = iiy, , (15)

with ¢ = \/ypé denoting the speed of sound. Defining V' = S~!q/, the linearized Euler equations

(10) in these so-called “characteristic” variables are!

oV’ oV’
N s ASD L5 'CSV = 0. (16)
ot ax,-

The Symmetrized Equations

A key property of the hyperbolic system (10) is that it is symmetrizable?; that is, there exists a sym-
metric, positive definite matrix H such that {HA; : i = 1,2,3} are all symmetric. The symmetrizer
of (10) is given by

P OO 0 0
0poO O 0
H=H@g=|[00p 0 0 (17)
0 0 0 o™yp?p po?
52 (4o
0 0 0 pa 1P

where o2 is an arbitrary real, nonzero parameter. Pre-multiplying (10) by the matrix H yields the
following symmetrized system:

/ /
M) |, yA2  Heq =0, (18)
ot ax,'

Similarly, there exists a positive definite symmetrizer for the governing system of PDEs in
the characteristic variables (16), denoted here by Q, which has the property that the matrices

IThe reader is referred to Section A.2 of the Appendix for explicit expressions of S, S~! and V.

2 Among other hyperbolic systems of interest that are symmetrizable are the nonlinear Euler equations [22], the
compressible Navier-Stokes equations [23], and the shallow water equations [24]. Most hyperbolic systems derived
from conservation laws can be symmetrized; see Chapter 6 of [25]. A (non-unique) symmetrizer of a matrix (or
set of matrices) can be derived using the eigenvectors of the matrix (or matrices), following techniques presented by
Gustafsson in [26, 27]. Other symmetric forms of both the linearized Euler and linearized Navier-Stokes equations
can be found in Oliger and Sundstrom [28] and in Abarbanel and Gottlieb [29].
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{QS~'A;S:i=1,2,3} are all symmetric:

p—pni(l—a?pp) pmim(l—o?pp) —pmns(l—a?pp) 0 0
priny(1—a?pp)  p—pnz(1—a?pp) pmonz(1—0*pp) 0 0

Q=S"HS= | —pmins(1—a?pp) prons(1—a2pp) p—pn3(1—a?pp) 0 0
0 0 0 0

0 0 0 0 %p

_ (19)
One may check positive-definiteness of Q by computing its eigenvalues: %ﬁ, P,P, %, o?p?py. All
of these eigenvalues are necessarily positive, meaning Q is positive definite for any choice of o # 0.
The symmetrized system in the characteristic variables (16) is

J(QV’)
ot

a !/
+QS‘1AiSa—Z +QS~!csV' =o. (20)

Symmetry Inner Products

The inner product serves several purposes in the POD/Galerkin procedure. Fundamentally, it helps
define the Hilbert space on which the analysis proceeds. It defines the projection of a solution onto
the POD basis, and thereby also defines the mathematical quantity that the POD basis optimally
represents. It also defines the projection of the governing equations onto the POD basis, which
leads to the POD/Galerkin dynamical model.

The inner product is also a mathematical expression for the solution “energy.” The majority of
POD/Galerkin models for fluid flow use as the governing equation set the incompressible Navier-
Stokes equations. For these equations, the natural choice of inner product is the L?() inner
product (23). This is because in these models the solution vector is taken to be the velocity vector
u, so that |[ul[;2(q) is a measure of the global kinetic energy on the domain Q. The L?(Q) inner
product is therefore physically sensible: the POD modes optimally represent the kinetic energy
present in the ensemble from which they are generated. The same is not true for the compressible
linearized Euler equations (10) with solution vector q’ as defined in Section 2.3. This raises the
question of whether there exists a suitable energy inner product for the Euler equations.

As we will show in Section 2.4, an appropriate choice of inner product for the system (10) is
a “symmetry inner product”. For any symmetric positive definite matrix M € R"*" and bounded
domain Q C R?, define the (M, Q)—inner product and (M, Q)—norm by:

(Vi,v2) M) = /QV{MVde, V[l m) =1/ (V, V) m,0) (21
for v, vy, v € R"™. Note that
(vi,v2)mg) = M2y, MY 2vy) 12 (22)

where
(mwm@zéﬁmm (23)
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is the usual L? inner product on Q and M!/2 is the “square root” factor of M, which exists since M
is positive definite. The set of functions f: Q — R" such that ||f[|n,0) < o taken together with the
(M, Q)—inner product forms a Hilbert space. In the case when M = I,,, the n x n identity matrix,
this space is the usual L?(Q) Hilbert space of square-integrable functions; for a non-trivial M, the
space is a weighted LZ(Q) space.

In the context of the equations (10) and (16), we will consider the (H,Q)- and (Q,Q)-inner
products respectively, with H defined in (17) and Q in (19). Given H (17), the expression for the
symmetry inner product with respect to H over  is

@, qd?)gq) =
/ [[_)u/(l) W@ 1oyt
Q
The (H,Q)- and (Q,Q)—inner products are equivalent in the sense that

(@, ") ma) = (VV, V) g0 =

where V') = §~1¢’("), and similarly for V/(). Using the relationship (19), it is straightforward to
show that, denoting ¢£ =S"'¢,,

2_(CI(2)P/(1)"‘C/(l)P,(z)) do.

M M
Myq =) (0,9) 100 Z 2, V) .00 =STIyV) (26)
k=1 k=1

Another inner product to be utilized herein is the so-called “time-averaged” (H, Q)—inner prod-
uct with corresponding “time-averaged” (H,Q)-norm:

(q/(l)a aIl-}IgQ T / H .Q)dt7 H avg \/ / Hq/H dt (27)

Similarly, one can speak of the “time-averaged” (Q, Q)—inner product and norm. (27) is simply the
continuous time-average of (20). It can be shown that the expressions in (27) satisfy the properties
of an inner product and norm respectively.

Solution Spaces

There are three solutions one can speak of in connection to the ROM, belonging to the following
three Hilbert spaces:

q(x,1) € H(Q) C R (28)
q,(x,1) € H"(Q) C R’ (29)
qy(x,1) € HM(Q) C R’ (30)

q’ is the exact solution to the IBVP for (10), qj, is the computed CFD solution, from which snap-
shots are extracted to construct a POD basis, and q), is the computed ROM solution. The Hilbert
spaces H(Q) are essentially weighted L?(Q) spaces, formed by equipping the vector space of
functions f: Q — R such that ||f]| H,0) < ° with the (H, Q)-inner product (20).
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The ROM solution q),(x,7) € HM(Q)

In Section 2.6, the ROM solution q), will be defined more precisely as the solution of a penalty-
formulated IBVP. For now, it is sufficient to think of it as the numerical solution obtained by
applying the Galerkin/POD method described in Section 2.2 to an IBVP for (10). Expanded in its
modal basis (recalling that ¢£ =S"1¢,)

ar(1)9; (x) G1)

Mx

M
= Zak(t)q,k(x)? V;W(th) =
k=1 k=1

The components of the 5-vector ¢, are denoted (1)5C fori=1,...,5, thatis
O = (0 of o o ).

The Galerkin projection of the system of equations (10) onto the j* POD mode in the (H, Q)—inner
product is

oq, aq,
(¢j7 g;”)( ) <¢ A; (’:CM)( )+(¢j7CQE\4)(H,Q):O (32)
H,Q i/ (HQ

(32) is the analog of (8) for the specific hyperbolic IBVP that is being considered here. Substituting
the modal basis (31) into (32) gives the following set of M linear ODEs for the time-dependent
ROM coefficients {a;(t) : j=1,2,...,M}:

& 99,
Z <¢]7A ax )(HQ _Zak ¢]7C¢k HQ (33)
k=1 ! k=1

2.4 Well-Posedness and Stability of the POD/Galerkin Approach for the
Linearized Euler Equations

As a first step in the numerical analysis of a ROM for (10), we show that the IBVP for this set
of equations is well-posed and that the Galerkin projection in the chosen inner product is stable.
Consider a linear hyperbolic IBVP constructed from (10) :

0

+Aai+Cq_0 XEQi=123, 0<it<T
=Lq 34
Pq =h, X € 0Qy, 0<t<T (34
Rq =g, X € 0QF, 0<t<T

q'(x,0) = f(x), x€Q

where P and h specify the solid wall boundary conditions, R and g specify the far-field boundary
conditions and f: Q — IR is a given vector-valued function. The well-posedness of (34) depends
on the boundary conditions on 0Q = dQy UdQp. Only after the well-posedness of this IBVP and
the stability of the Galerkin projection method used in constructing the ROM are established is it
possible to study the convergence properties of the ROM.
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Theorem 2.1 below gives sufficient conditions on the boundary conditions for well-posedness
of the IBVP (34) and shows that the (H,Q)-norm is an energy measure. The proof is based on the
energy approach [26]: an IBVP is well-posed if the energy associated with the analogous homoge-
neous IBVP (that is, the original IBVP but with homogeneous Dirichlet boundary conditions and
no source term) is bounded?. The notation is as follows:

q, =Pq —h on dQy, q,,=Pq on 0Qy

q; =Rq' —g on 0Qp, 9o =Rq’ on 0QF. (33)

In other words, q;, is the vector of boundary conditions on dQy as specified in (34) and q/, is the
vector of boundary conditions on dQyy as specified in (34) but with h = 0 (and similarly for q} and

q'ro on 0QF).

Theorem 2.1. Consider a bounded domain Q C R> with connected boundary 0Q = dQw UJdQp,
oQw NIQr =0. Let n’ = ( ny np n3 ) denote the outward-pointing unit normal vector to
0Q, and let A, = diag{\;} = S~'A,S be the diagonal matrix containing the eigenvalues of A, =
Any 4+ Aoxny + Asns. The linear hyperbolic IBVP (34) is well-posed if

5 5
Z Ki[(vwo),']z >0 and Z Ki[(Vf())i]z >0, (36)
i=1 i=1
with energy estimate
1
' (-, Tl ,0) < eZBTHf(')H(H,Q)» (37

where B is an upper bound on the eigenvalues of the matrix*

7/29(HA;)

Xi

B=H H™!/2_H'2CH~'/2 — (H'?cH~'/*)T (38)

and Vo =S71q),q, Vo = S‘lq’fo, with ), and q’fO given by (35).

Proof. By Definition 2.8 in [30], to show well-posedness of (34), it is sufficient to show that the
energy of the analogous homogeneous IBVP is bounded in some valid norm. Selecting the (H,Q)-

3Refer to Section A.3 of Appendix A for formal definitions of well-posedness, quoted from [30].
4The shorthand (M'/2)” = M”/2 is employed, where M is a positive definite matrix and M'/? is its square root
factor, so that M = M7/2Mm!/2,
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norm:

1d

T
Sl = 5o [ aTHd a0

/
/ q’TH%—q aQ

- /q'TH{A——f—C‘l} ds
= — { O (qTHAQ) — g7 oA +2q’THC} q dQ (39)

ax, ax,-
I Y A R 1/ i | O(HA;) B T /
_ 2/ani(q HAQ) dQ+ 5 [ o | 550 -HC-CTH| g 4@

1 1
— _E/ q/THAnq/ dS+_/q/THT/2BH1/2q/ dQ

/ QT HA g dS — / iAo a5+ 3B [ oTHd' 4,

where B is defined in (38) and P is an upper bound on the eigenvalues of B. By (25),

_% Jocw 4/ oHA,.q), dS — %faQF q}TOHAnq}o S =—3 faQ V 0QA, VfO ds

2faQW oQAV ds, 0

where V}O = Sq}0 and similarly for V/ . It follows from the property that Q is symmetric positive
definite and QA,, = A, Q that

5
V/TQAnV/ — QT/Z[V/TAnV/]Ql/Z Ql/2 [Z Q1/2 (41)
If the conditions (36) hold, the last line of (39) thus reduces to
< 11q' 1.0 < Bl @)
2: 1 1me) = Pl lim.o):
Applying Gronwall’s lemma to (42) gives (37). U

An immediate consequence of Theorem 2.1 is that, provided the IBVP (34) is well-posed, the
Galerkin projection of the approximation qj, in the (H, Q)-inner product is stable. Introducing a
modal apprpximation qy = Zﬂ‘-”zl a;(t)o i (x) into (34) and taking the inner product with the numer-
ical approximation qj,, one has that

1d
il By =~ [ G HLGHAQ = ~ (dhr, L) gy 43)
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and the analyis proceeds exactly as in (39)—(42) but with q’ replaced with (IM It follows that if (36)
holds, that is, if the IBVP (34) is well-posed, the semi-discrete Galerkin approximation satisfies
the definition of stability (Appendix A.4), with energy estimate

1
N Tl grey < 2P [dly (-, 0)|| o (44)

or, in terms of the ROM coefficients,
M M
Y &4(T) <P a3(0) (45)
j=1 j=1

Note that, in the uniform base flow case (B = 0), (44) reduces to the following strong stability
condition:

v (Dl o) < llam (- 0)llm.e) (46)
or

M M
Y a(1) <Y a(0) (47)
j=1 j=1

The energy estimate (44) establishes the semi-boundedness of the governing spatial differential
operator L defined in (10) in the (H,)-norm, from which it follows that (-,-) g,q) is an energy
inner product, with corresponding energy norm || - ||y o). As a consequence, the Galerkin pro-
jection step using the symmetry inner product is guaranteed to produce a stable ROM, provided
well-posed boundary conditions are prescribed. The same is not true if the Galerkin projection
is performed using the L?(Q) inner product. In Section 2.8 and [31], it is shown for several test
cases that the symmetry inner product with appropriate boundary conditions leads to a stable ROM
for the linearized compressible Euler equations, whereas the L?(Q) ROM with the same boundary
conditions is unstable.

2.5 Boundary Treatment

An efficient implementation of boundary conditions for a Galerkin ROM is through a weak formu-
lation. The system of PDEs (10) is projected onto the j*# POD mode in the (H,Q)-inner product,
as in (32). The second term in (32) is integrated by parts, and the vector specifying the boundary
condition is inserted into the boundary integral over d€2 that arises:

aq, T / T /
. = — -HA,q,,dS — ‘HA,q-dS+
(¢]7 al_ (H’Q) AQW¢] qw £9F¢J qf

E[Wj EIFj (48)

[, |55 07ma] - o7mc | giac

Performing an additional integration by parts on the first term in the volume integral in (48) yields

9 aq
/Q 97 HA/Jq},d0 = /a . O]HA,qds + /a O HA g ds - /Q OTHA, (.;ifkf aQ  (49)
i W F i
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so that (48) is equivalent to

0 oq,
(0050) = (oA cay) [ oA das
at (H,Q) a'xi (H,Q.) 0Qy (50)

» <|>THA (qy — q7)dS

Inviscid, compressible flow boundary conditions are most often implemented in terms of the
characteristic variables V;, so that q;, < SV, (and similarly for q';) in the appropriate boundary
integral in (50). The elements of the vector V/, (and V}) can be viewed as incoming and outgoing
waves, depending on the sign of the characteristic speeds in the matrix A, in (15). Next, the
modal representation ¢}, < ZkM:1 a(t)9, is inserted into the boundary integrals in (50) to yield the
following boundary integral expressions appearing in the j”* ROM equation:

Iy, = /a N OTHA,0,dS, Ir,, = /a N 0T HA, 0,45 1)

Iy, = OTHSA,V,dS, Iy, = 0THSA,V'dS (52)
0Qy 0Qr

Substituting this notation into (50) and simplifying the resulting expression using the orthonormal-
ity of the ¢ j» one arrives at the following system of M ODEs for the ROM coefficients:

M 96 M M
Z <¢J’A St Cq’k) + X laOhvi, —Iw)] + Y [ax()lruy — 1] (53)
= k=1

(HQ) k=1

where j = 1,...,M. To solve for the ROM coefficients, (53) is advanced in time using a time-
integration scheme. Note that the boundary conditions may also be implemented weakly using a
penalty method (Section 2.5).

Far-field Non-Reflecting Boundary Condition

Since the computational domain € is by necessity finite, boundary conditions should be prescribed
on the artificial far-field boundary dQr. Without far-field boundary conditions, non-physical re-
flections of unsteady waves will be observed at the far-field. These unwanted reflections can affect
the accuracy of the simulation and possibly lead to numerical instability. An appropriate far-field
boundary condition is one that will suppress the reflection of waves from the outer computational
boundaries. This is the so-called non-reflecting boundary condition on 0Qp, specified in the char-
acteristic variables V’. All outgoing unsteady characteristic waves are allowed to exit the flow
domain at the far-field boundary without reflection, that is, without being allowed to re-enter the
domain through the boundary. This is accomplished by setting the components of V' correspond-
ing to characteristic waves traveling into Q (those corresponding to negative eigenvalues of A ;) to

VASI (0N 7\’
0, ifA<0
w~4w»z{w,ﬁﬁzo (54)
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fori=1,...,5. Asin Theorem 2.1, {A; : i = 1,...,5} denote the five eigenvalues of the matrix A,
(the diagonal entries of A,). The terms in the integrand of the boundary integral IF; in (48) are
re-cast in terms of the modal representation (31), which leads to boundary terms in the ROM?>. In
matrix form, the far-field condition can be written as

RV =0 on 0Qr (55)
where
Is, if i, < —¢
diag{1,1,1,0,1}, if —¢<ii, <0
diag{0,0,0,0,1}, if0< i, <é
0s, if i, >¢

RS=RS = (56)

Here 05 is the 5 X 5 zero matrix and I is the 5 x 5 identity matrix. The ranges in (56) correspond
to the four cases that can occur at the far-field: supersonic inflow (if,, < —¢), subsonic inflow
(—¢ < ity < 0), subsonic outflow (0 < if,, < ¢), and supersonic outflow (iz,, > ¢).

Solid Wall Acoustically-Reflecting Boundary Condition

In practical applications, the domain 2 may contain a stationary or moving solid wall. The natural
choice of boundary condition at the solid wall boundary is a linearized version of the no-penetration
boundary condition, u-n = —w:

w,=—u-Vw—w=u, on dQy (57)

Here, w and w are respectively the solid wall displacement and velocity in the —n direction, with
/

n denoting the outward unit normal to the solid wall boundary dQy and u), = u’-n.

The linearized no-penetration condition (57) is posed in the characteristic variables V' as an
acoustically-reflecting condition. Assuming the base flow satisfies a no-penetration condition at
the wall (&1, = 0 on dQy), the characteristic speeds are {0,0,0,¢,—¢}. In particular, the fourth
characteristic is outgoing and the fifth characteristic is incoming. For a stationary wall, specifying
the acoustically-reflecting boundary condition amounts to setting the incoming characteristic, V<,
equal to the outgoing characteristic, V;. When the wall velocity is u), = u/,(x,y,?), the following
relation satisfies (57):

V5’ = VL{ — 2uiv on 0Qy (58)
That is, (58) and (57) are algebraically equivalent. (58) can be written in matrix form as
P’V =h on dQy (59)
with
0 0
0 0
PS=PS= 0 ., h= 0 (60)
0 0
-1 1 —2ul,

SExplicit expressions of the integrals If; in terms of the ROM coefficients and basis functions are given in the
Appendix of [31].

25



or

VeV = V] on dQwy (61)

The solid wall boundary condition is implemented by substituting the vector V/, in (61) into
the integrand of /y; defined in (52). The integrand that appears in fy; in (48) is

07 AL, = PO (0 oy — ) + 8Pk + O, (62)
penalty?lirke term :¢]. HAn qjy,

The last two terms in (62) are the same as the unaltered integrand ¢]THAnq§w. In fact, the entire

integrand (62) is precisely the unaltered integrand ¢|>]T~HAnq§M when u;, ,, = u,,, that is, when the
linearized no-penetration condition (57) is satisfied exactly on dQyy. The first term in (62) can be
viewed as a penalty term that forces the normal velocity to the prescribed boundary value. This
idea is explored further in Section 2.5.

Well-Posedness and Stability of the Galerkin Scheme with Boundary Conditions

Having selected specific boundary conditions on dQ = dQy UJdQr, we now apply the general re-
sults and conditions derived in Section 2.4 to show the well-posedness of the IBVP (34) with R
defined in (56), g = 0, and P and h defined in (60), as well as the stability of the corresponding
Galerkin approximation q), in the (H, Q)—inner product.

Corollary 2.5.1. Let Q C R? be an open bounded domain with connected boundary 0Q = 9Qy U
Qp, 0Qy NIQE = 0. Assume ii, = 0 on 0Qy. Then the IBVP (34) with the acoustically-reflecting
boundary condition (58) on dQyy and the non-reflecting condition (54) on 0Qr is well-posed, with
energy estimate given by (37), and the corresponding Galerkin approximation ), is stable with
energy estimate (44). In the case of uniform base flow (Vq = 0), these energy estimates simplify to

' (Dl o) < IEONme),  anGDllme) < lam(-,0) e (63)
(that is, B = 0 in (37) and (44)).

Proof. Substituting the components of (61) into the left-hand side of (36) and using the fact that
i1, = 0 at the wall:

Zk &(vg)? — (Vs —2ui,) (64)

The right-most expression in (64) is identically zero if u], = 0, that is, if one considers V. By
condition (36), the acoustically-reflecting boundary conditlon (61) on dQyy is well-posed. For the
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far-field non-reflecting boundary condition, observe from (54) that, by construction,

0, ifA <0

as incoming characteristics (those for which A; < 0) are zeroed out whereas outgoing characteristics
(those for which A; > 0) are left unaltered. Since (36) is satisfied, the far-field condition (65) is
well-posed. By Theorem 2.1, the corresponding energy estimate in the (H, Q)-norm is (37). When

the base flow is uniform a(H—M =0 and C = 0, so that B = 0 (38), meaning B = 0. Thus, (37)
reduces to the first expression in (63).

Noting that q), satisfies the same set of equations as q’, by Theorem 2.1, well-posedness of (34)
with boundary conditions (58) and (54), shown above using the (H,Q)-norm, implies stability of
the Galerkin approximation qj, in the (H, Q)—norm, with energy estimate (44). When B = 0, this
estimate reduces to the second expression in (63). ]

One can see from Corollary 2.5.1 that the uniform mean flow assumption yields a clean stability
analysis, since the mean flow supports only neutral or decaying disturbances. In the non-uniform
base flow case, there may exist exponentially growing instabilities, an example of which is the
Kelvin-Helmholtz shear layer instability. It may then be difficult to distinguish between natural
instability modes supported by the continuous equations and spurious instabilities generated by
the numerical discretization.

A Stable Penalty-Like Formulation of the Boundary Conditions

The usual way to weakly enforce boundary conditions in a numerical scheme is by applying them
directly into the boundary integral (Section 2.5). It has been argued [32] that this approach does
not take into account the fact that the equation should be obeyed arbitrarily close to the boundary.
To address this potential issue, a number of works, including for example [32, 33], have developed
penalty and penalty-like enforcements of boundary conditions. Formulating a boundary condition
using the penalty method amounts to rewriting the given boundary value problem as:

—  Lu—f=-T(Bu—h)dyn, in QUIQ (66)

Lu—f=0, inQ
Bu=h, onodQ

Here I' = diag{y; : i = 1,...dim(u)} is a diagonal matrix of positive penalty parameters selected
such that stability is preserved, B and h are generic operators specifying the boundary conditions
on dQ, f is a generic source, and §;q is an indicator function marking the boundary d€2, that is

[ 1, forxe€dQ
B0 = { 0, otherwise. 67)

A penalty-like expression associated with the solid wall boundary condition has already been
exhibited in (62). Remark that (50), repeated below (68) for emphasis, can also be viewed as a
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specific penalty formulation of the projected equations with boundary conditions:

aq, aq,
<¢, & VR 17 ng4> = | ¢"HA,(q) —q,)dS+ / 0 HA, (qy, — q7)dS (68)
ot ax,- (H,Q) 0Qw oQF

(68) is the projection in the (H, Q)—inner product of

oq, oq,
o TA Y+ Cdy = An(dy — 40,)3a0y, + An(dy — d))d0, (69)
l

onto the POD mode ¢. In the characteristic variables, (69) is equivalent to

V), v,
ot ax,-

Comparing (70) with (66), one can see that the diagonal matrix —A,, plays the role of the penalty
matrix I'. (70) is a specific penalty enforcement; that is the “penalty parameter” matrix —A,, is
fixed. The natural question to ask is whether a fixed penalty matrix is required for stability of the
Galerkin scheme with a penalty boundary treatment.

+S71A;S

+S7'CSVy = An(Vi = Vi)80y, + An(Viy — V)83,  (70)

Theorem 2.5.2. Consider the following penalty enforcement of the far-field and solid wall bound-
ary conditions:

v, v,
ot ox i

where PS and h are defined in (60), RS is defined in (56) and Ty and T'r are positive definite, diag-
onal matrices of penalty parameters ;. The penalty-like enforcement of the boundary conditions
(71) is stable if

+S7'A;S +S71CSV), = —Tw (P’V), —h)§30, — TrR V)80, (71)

I'y=cls and TFg > cls (72)

where 15 denotes that 5 X 5 identity matrix.

Proof. (71) is stable if ||V}, |%Q q) is non-increasing in time for h = 0. From (71), exploiting the
symmetry of the QS™'A;S matrices,

Id, ., 1 IT (T /2 S\ ~1/2x
5 Virlleoy == aQFVMQ / (An—|—2FpR )Q 2V ds —
1

S [ ovirQr (An +2FWPS) Q'/2V,,dS +
2 Jooy

—14A.
E/VZQT/Z Q—T/za(QS AzS>Q—1/2_Q1/2CSQ—1/2_
2Jo ox; (73)
(QI/ZCSQ—I/Z)T} Ql/szudQ
g—l VgQT/Z(An+2rFRS)Q1/2vjwdS—
2 Jaor

1 1
S| VEQT(Ay+20wPS) QV2VidS+ SBIIVil g0
2 oQw 2 |
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where B is an upper bound on the eigenvalues of the matrix

Q72 d(QS'A;S)

= Qfl/Z_Ql/ZCSQfl/Z_(Q1/2CSQ71/2)T. (74)

(71) is stable if A, +2I'7RS and A,, + 2w PS are positive semi-definite. Note that PS is asym-
metric, meaning A, + 2y PS is asymmetric. To study this matrix’s positive semi-definiteness, we
therefore examine the eigenvalues of its symmetric part:

(An + 2T P = A, + TwPS + (P5) Ty, = 0 (75)
¢ =5
—Ys —C+2Ys

The eigenvalues of the matrix (75) are 0,0,0, —ys & \/ 2y§ +¢% —2¢ys. The only one of these
eigenvalues that can be non-negative is the fourth one; in fact, it is strictly positive unless ys = .
It follows that stability is ensured if Y5 = ¢. The only requirement on the other penalty parameters
is that they be positive. Thus, setting I'yy = ¢I5 guarantees stability.

For the far-field boundary condition, there are four cases to consider. Suppose i1, < —¢. Then
RS =I5 and A, + 2TRS = diag{ii, + 21, ity + 272, ity + 23, iy + &+ 2Y4, iy, — ¢ + 275 }. Since
it, < —C, to ensure stability, we require that

1
V1,72, Y3 > 55774 >0,ys>¢ (76)

When —¢ < i, < 0, from (56), A, +2TrRS = diag{ii, + 2y1, i, + 2Y2, ity + 2Y3, ity + C, ity — ¢ +
27ys}. It follows that we have stability if

1
Y1,Y2,Y3 > 0,75 > 55 (77)

If 0 < i, < &, A, +20FRS = diag{iiy, ity ity it,, + C, it, — & +2Ys} and the only requirement on the
Y: is that ys > 0. Finally, when ii,, > ¢, RS = 0, so that the penalty parameters are only required to
be positive. It follows that if I'yy > ¢ls, a stable enforcement of the far-field boundary condition is
guaranteed for any of the flow conditions that can occur at the far-field. U

Theorem 2.5.2 shows that the penalty enforcement of the solid wall boundary condition is only
guaranteed to be stable for a fixed penalty matrix, whereas the penalty-like formulation of the far-
field boundary condition is stable for a range of penalty parameters. The penalty-like treatment
of the solid wall boundary condition therefore does not yield a “true” penalty method, in which
the constraints (in this case, the boundary conditions) are more strongly enforced as the 7y; are
increased. It is straightforward to check that the penalty-like formulation (70) satisfies the stability
condition (72), that is, —A,(Vj, — V3,) = (P°V}, —h) and —A,(V}, — V}) > RV},
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As mentioned earlier, the boundary conditions may be implemented using the penalty ap-
proach. A penalty-like implementation of the boundary conditions is similar to the weak im-
plementation. The main difference between the two implementations is in the second step (48),
which is replaced by

aqf\/[ _ .aqfw /
<¢j> ot )(H7Q) - (¢j7Aza—xi + Cqy HQ)

— / 07 HSTy (Vi —V,,)dS — / ¢ HST# (V) — V/)dS.
BQW P aQF

J/

(78)

~ ~\~

Iy, IF;

No integration by parts or substitutions are performed on the second term in (78); instead the
boundary conditions are enforced by the added penalty-like terms, where the penalty matrices I'r
and Iy are specified such that stability is preserved (Theorem 2.5.2). In practice, one may include
a subroutine in the algorithm, in which the penalty parameters enforcing the far-field constraints
are increased slightly during each iteration. It is emphasized that, if one selects Iy = T'r = —A,,
the penalty-like implementation (78) and the weak implementation (50) of the boundary conditions
are identical.

2.6 Convergence Analysis and A Priori Error Estimates

We are now ready to present a key result of this work, namely a priori error estimates for the
Galerkin ROM with boundary conditions in the Hilbert space #(Q). These error bounds are
derived by adapting techniques traditionally used in the numerical analysis of spectral approxima-
tions to PDEs [33], and by making use of the stable penalty-like formulation (69). The estimates
(Theorem 2.6.3) show that the ROM solution is bounded for finite time and give insight into the
conditions for convergence of the ROM solution to the exact solution. This error bound is com-
putable, provided the error in the CFD solution used to derive the ROM, ||q), — q’ ||(H7Q), can be
estimated in some way.

Mathematical Preliminaries and Formulation

Recall from Section 2.3 that the three solutions of interest here, the exact solution, the CFD solution
and the ROM solution were denoted q’, ¢, and qj, respectively. In preparation for the analysis
below, let us be more precise in defining these solutions. We will say the exact solution in the
characteristic variables q' € #(Q) satisfies

aa—(}/JrAig—g:nLCq’:O, XeQ, 0<t<T
q—-q,=0, XENQy, 0<i<T
! ! (79)
q—q;=0, x€dQp, 0<r<T
q'(x,0) = f(x), xEQ
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Here f: Q — R is a given vector-valued function, qj, = SV, is the vector defining the solid-wall
boundary condition (61) and q} = SV’f is the vector defining the far-field boundary condition (54).
Motivated primarily by [33], the ROM solution qj, is defined as the solution to the following IBVP
with a penalty-type boundary treatment:

M 1A% 1 Caly = Auldyy — 4,530, +Anldl — 41820, X €QUIQWUIQF, 0<1<T
qy,(x,0) =f(x), XEQ
(80)
(80) is precisely the penalty-like formulation (69) exhibited in Section 2.5, which is stable by
Theorem 2.5.2.

Let ' € H(Q) and q;, € #HM(Q). Denote E =1y q' — q});, where Iy : H(Q) — HM(Q) is
an orthogonal projection operator satisfying properties 1-6 listed in Section A.1 of Appendix A.
In the context of the ROM, the natural definition of Iy, is (26). Applying I1y, to (79) gives

d(TImq’) d(Ilyq’)

A; yq
o + o + CIlyq )
/ H /
+ [HM <Ai%+Cq’> — (A,‘%‘FCHM(]/)} =0, xeQ, 0<t<T

My(q —q,)=0, xcdQy,0<t<T
HM(q’—q}) =0, XEIQr,0<t<T
Mg (x,0) = Tyf(x), x€Q

Now, subtracting (80) from (81), one has that

€ +AE+CE+W=A,[E—E,|&q, +Au[E—E/]8yq,, Xx€QUIQyUIQr, 0<t<T
E(x,0) = ITjf(x) — f(x), xXeQ
(82)
where E,, =I1yq), —q;,, Ef =Iluq}; — q; and

/ /
W =TIy (Ai% + Cq’) - <Ai@ + CHMq/> =Ty (Lq") — L(yq') (83)

1

In the upcoming proofs, the short-hand

Vim Vin
VZI,M VZI,H
Vu=| sy |, DuV=| V3p (84)
Vim Vin
VS/,M Vsl I

will be employed, where, as expected V, = S™!q}, and, from (26), 1),V = S~!T1),q’. In partic-
ular, note that that these relations imply that

E =S(I1y V' - V),) =SE® (85)

and similarly for E,, and E.
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Error Estimates in the # (Q) Hilbert Space

We begin by proving the following two lemmas.

Lemma 2.6.1. Let ' € H(Q) satisfy (79) and let ¢}, € H™ (Q) satisfy (80). Denote E =Ty q' —
4y Ew=TIyq), —q,, Ef = HMq} — q}» with E satisfying (82). Then

T
HE(';T)H%H,Q) < eHBTHE(‘,O)H%H,Q) +T/() |’W("t)||%H,Q)dt (86)

where W is defined in (83) and B is an upper bound on the eigenvalues of the matrix

7/29(HA:)

Xi

B=H H '/2_H'>?CH" > - H'*cH'/*)T (87)

Proof. Begin with (82). Taking the inner product with E, integrating by parts and exploiting the
symmetry property of the HA; matrices gives

ld o2 1 THT/2pH /2 / T 1
——||E == [ EEH /“BH /“EdQ E'HA,( zE—E, | dS
7Bl =5 [ + [, E'HA,(SE-E,

1
+ [ ETHA, <—E - Ef> dS—(W.E) w0
o ? | (88)

1 ’ T 1
< QBHEH(H’QW/BQWE HA, <§E—EW) ds
1
+/ E'HA, <—E—E >dS— W.E
20, > f (W.E)n,0)

where 3 is an upper bound on the eigenvalues of the matrix B defined in (87). By (85) and em-
ploying the relations (14) and (19),

1 1
E"HA, (—E — Ew> ds = / (ES)TQA, <—ES — Efv) ds (89)
oQy 2 aQy 2

1 1
E'HA,( cE—E; |dS= / ESTQA, <—ES —ES> ds 90
oQr <2 f> aQF( e 2 f 0

Exploiting the fact that Q is positive definite, (88) can be written as

liHE“Z :/ QT/Z i?u (l(ES)Z_ES[(ES)]> Q]/zdS
2 dt (H.Q) oQw & l N i w)i
T/2 . l S\2 _ S Sy 1/2 (91)
* BQFQ [Ekl (2( i ) E; [(Ef)l]) Q/<dS

1
—(W.E)m,q) + §B| ’EH%H,Q)
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Then, from the solid wall boundary condition (61) and employing the short-hand (84),
Y ki (3D —EF((ED)]) = c[3(E) — E(EQ)a— 5(ES)? + ES(E)s]
=3 Z[ Vi —Vam)? = Vsn—Via)*+ (92)
2(Van = Vi) Vi = Vi)

By Young’s inequality,

2(Varr—Vaur) Vi —Vau) < Vi —Vap)*+ (Van — Vim)? 93)
Substituting this bound into the right hand side of (92) gives
Zx ( - E}((E): ]) <0 (94)

(94) implies that the term (89) can be omitted from (91), as it is non-positive. Turning our attention
to the integral over 0Qp, remark that, from (54),

0, ifA<0
<EJ§>’:{ E}, ;fx,-zo ©5)
It follows that
YLk (JESP - ESIED]) =1L Do M(ES)? <0 96)

which implies that the expression (90) is also non-positive and can be omitted from (91). Thus,
(91) simplifies to

d
dt

Applying Gronwall’s Lemma to (97) gives (86). ]

1
< 1IE] ) < —2(W.E) gy + BIIE| 3y ) < ( IQHEWHQ+TWM%M» ©7)

Lemma 2.6.2. Let W be as defined in (83). Let q), € H"(Q) be the CFD solution. Then the
. 1/2
following is a bound for |[W(-,T)|[‘, (%ﬁﬂww;m@ﬂgg :

IWE D) < M (£{q" =g }) (Dl ) + £ (" = )} T [ g 98)
+{Tv (Lq;,) — £ (HMqh)}( DllEa)

Proof. Let q), € H"(Q) be the CFD solution. From (83) and applying the Minkoswki inequality,

WD)y = (47 1 (£0) () By gyt
= (/0 My (La) =T (Lay) + Ty (L)) — L(Tyq)) + L(TIyqp)—
(T Py gyt) (99)
< \JH 0o I (£1a = @I By gyt + /3 0 11EATe (0 — )y
+/F 0 1M (La)) - <an,1>|\(HQ)

Recognizing the expressions in (99) as time-averaged (H, Q)-norms gives (98). U
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Lemmas 2.6.1 and 2.6.2 lead to the following theorem, in which the error in the ROM solution
1(a" —d);) (-, T) || (m,) is bounded in the space # ().

Theorem 2.6.3. Let q' € H(Q) satisfy (79) and q), € HM(Q) satisfy (80). Let Ty : H(Q) —
HM(Q) be an orthogonal projection operator satisfying properties 1-6 of Section A.1 of Appendix
A, and let E = yq' — ). Let q), € H"(Q) be the CFD solution. Then

I =45 T lowey <€ CPDEC, Ol 116 ~ Tt )T e
71Ty (La}) — LTg) Y[,

av 100
2o — @)l + T (L0 DT OO

+T (| LT (0" = q;,)} () [ g

where B is an upper bound on the eigenvalues of the matrix
B = H*T/Qa(HAl’)Hfl/z _HI/ZCHfl/Z _ (HI/ZCHfl/Z)T (101)

Xi

Proof. Note that ' —q), = ' —ITyq'+I1yq' — q), = (¢’ —IIyq’) +E. By the triangle inequality,
1 —ay) - Dlle) < Tud —q) Tl me) + 1EC T mo) (102)

where ]|E(«,T)||%H7Q) is bounded according to (86). Applying again the triangle inequality and
using the fact that ||I1y||g,q) = 1, [Ly being an orthogonal projector (see Section A.1 of Appendix
A),

|9’ —Tyq’ +q;, — Ty qy, — q;, + Ty gy a0

/_H /

lq mq H(H,Q) \

}qu — gyl o) + 114" — a; /@0 + |Tx(d —g4,)llB0)
|

103
, — Td [ + (1 + Tl r.0) 10’ — &l (103)

|4, — Tlua,|[m,0) +2/1d" — @3l .0
Substituting (103) into (102) gives

INININ I

l(a" =) Dl < [1(a), =Ty (T llme) + 2110 = 44) (Tl [me)
HIECT) g

Using the fact that [ f2dQ < ([q |f|d)? and the inequalities (86) and (98),

(104)

EC,T)l gy < 4 e *PTIEC,0)] By )+ 72 (IWC 0 )}
D B( 0 gy + TIWE T3

PDIE(,0)]|(.0) + TITv(L{d' — qh})( T)llH o)
+ T L{T(q’ = @)} (Tl o) + T 1T (L)
— L(Tyq;)} - Tl g

Substituting (105) into (102) gives (100).

(105)

i
1
e’

|/\ |/\
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Let us analyze the estimate (100), repeated below for clarification and emphasis:

10 = i) Dllmey < e PO EC,0)]| e+ [1(d; — Tudi) (- T)l )

~~

EROM €0 Erep
+ T |{Ty (Lap) — L0 q))} 6, T gy 2110 = a3) Tl o) 06
€Lrep EgFrD ( )

7 (I (L~ )T [ gy + LT — )} ) (5,

€L

The error terms comprising (106) are named in Table 1 for ease of reference.

Table 1. Nomenclature for the terms present in the error estimate

(106)
Term Name Symbol
1(q" - qgu)(', T)|| (H,Q) ROM solution error EROM
E(-,0 Initial ROM subspace error )
| (H,Q) p
(), — Tnqy,) (- T) | (1,0 CFD representation error €rep
|{TIy (La),) — L(Tyqy,) }(-, T)| |‘(’IV{gQ) CFD operator representation error | €zep
[(d —qp,)(-, T)|| (H’c%)g CFD solution error €CFD
My (£4q" =, ) (T o)+
! CFED operator error €
[1£{T (g’ — @)} (. ) [ ) b
e% (HBT)SO +&rep + T€Lrep +2€crp + T€ | Total error estimate €0t

The initial error €y is the difference (85) between the ROM solution and the projection of
the exact solution onto the POD subspace at time t = 0. For non-uniform mean flow ( # 0),

this “initial subspace error” is amplified by the time-dependent factor ¢7PT  The last three terms in
(106) 2ecrp + Ty, are essentially estimates of the error in the CFD solution. These terms converge,
provided the error in the CFD solution qj, relative to the exact solution q’ is bounded as the CFD
mesh is refined. A consequence of the POD approach for model reduction is that the second term
in (106), the “CFD representation error” €, also converges: that is ITy/q) — q), provided both N
(the number of snapshots used in constructing the ROM) — oo and M (the basis size) — oo.

It turns out that some additional analysis is required to show rigorously the convergence of the
third term in (106), the “CFD operator representation error” €1, As it stands, convergence of this
term is not apparent. This is because in the POD approach, the ROM basis is constructed to repre-
sent well q;,, not to represent Lqj,. Representing Lq;, is nonetheless critical to the performance of

!/
the ROM. Recalling that, from the governing equations, Lq' = — (il—‘}, and characterizing the numer-
. o . . s . dq,
ical time integration error for the CFD solution with time step increment Ar as Lq), = —% + At"

for some r > 1, it can be shown (Lemma 2.6.4) that as the time increment between CFD snapshots
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and the representation error of the snapshots by the POD basis both decrease to zero, €r,,, also
converges, as desired.

Lemma 2.64. Let q), € H"(Q) be the CFD solution, with time derivative {), = dcg". Consider

the case where P equally spaced CFD snapshots are used to construct the POD basis, with time
increment At,, separating each snapshot, so that the time derivative of the CFD solution can be
estimated using a polynomial approximation of the form

1
a4y = —5— 1Zg,ql o (107)
At j=1

for some weights g; € R, j=1,..,P. Let Iy : H(Q) — HM(Q) be an orthogonal projection
operator satisfying properties 1-6 of Section A.l of Appendix A and characterize the numerical
time integration error in the CFD solution by

4, +Lq, = O0(A"), r>1 (108)
where At is the time step increment. Then
I{Tw (Laj,) — LT ay) } Tl gy < HL{HMQZ @} G Dl o)
+ 3L 1g1H(HMqh qh)( )gay  (109)
+max{O(At) O(AtP HY

Proof. Consider the two terms in

1Ty (La),) — LT g) g0 (110)
separately. The first term can be written
Ty (L) = Ty (4, + 4, + L) = —Thd, + Ty (4, + La) (111)

Here, O(At") with r > 1 is a measure of the projection of the temporal error in the CFD solution,
which depends on the time step used in the CFD calculation and the order r of the CFD time
integration scheme.

The second term in (110) can be re-written as:
L(Tyq;,) =L(Tyq, — q; +q;)
=L(Myq), — q;) + L4,
=L(Iyq), —q),) — @, + 4, + L4,
=L(Myq), —q;) — 4, + O(Ar")
Taking the norm of the difference between (112) and (111), applying the triangle inequality, and
invoking the fact that ||I1y| |avg = 1 (Section A.1 of Appendix A) gives

1T (L) — L)) (') = L (Tua, — aj) + T, — &, — T (4, + L) + O(A)] [
<||L£(Tuq), — qh>||avg + [Ty q), — qh||avg
+||HM||avg ||qh thHavg )+O(At )
< ||L(HMqh qh)||avg + ||HM('1h @l q) + O(A")

(112)

(113)
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Consider the case where P equally spaced CFD snapshots are used to construct the POD basis,
with time increment Az, separating each snapshot, so that the time derivative of the CFD solution
can be estimated using a polynomial approximation of the form (107). The projection of this
approximation onto H™ (Q) is

P .
Y gTug; +0(A ) (114)

.
HMqh_AtPfl
p j=1

Taking the difference between (114) and (i’ W
Y I ¥ 1j_ ol P—1
HMqh_qh:FZgj (HMqh —qh>+0(Atp ) (115)
P j=1

Substituting (115) into (113) and applying the triangle inequality gives

[T (L)) — LOTyq,) | g1 q) <

1 & ; ; , (116)
£, = ) 5y + 5 X 8511 = a5 + O ™) + O(ar)
P j=1
which implies the bound (109). ]

Lemma 2.6.4 demonstrates that the “CFD operator representation error” £, is indeed bounded,
and makes clear the conditions under which this term converges. The expression L(I1xqj, —qp,)
in (113) converges to zero as the size of the POD basis increases to infinity; the O(At") term con-
verges to zero as the CFD time step is decreased to zero. The remaining term in (113), Iy q), — q;,
is now required to converge; but this follows from (115), which shows that the projection of the
time derivative converges as both the time increment between CFD snapshots decreases to zero
and the representation error of the snapshots by the POD basis decreases to zero (that is, as the
size of the basis increases to infinity). The boundedness of the right hand side of (106) implies con-
vergence of q' — ¢, in the (H, Q)-norm, with error estimate (106). This estimate is computable,
provided an a posteriori estimator of the error in the CFD solution q, relative to the exact solution
q’ is available.

2.7 Approximation Space and Numerical Quadrature

Thus far, the stability analysis and error estimates, along with the associated inner products for
Galerkin ROMs, have only been given in continuous form. They are valid only if the relevant
integrals are evaluated exactly. This is similar to the situation occurring in numerical analysis of
spectral methods. With spectral methods, this problem is generally resolved by applying a high-
precision numerical quadrature that is able to integrate exactly the spectral projections. We borrow
from this approach in the following way. The POD basis is first described by a finite element
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representation on the computational mesh. This is fairly general, as long as the simulation code
can output data to a nodal mesh, and the mesh can be cast as a collection of finite elements. In the
present work we use piecewise-linear (C°) finite elements to represent the snapshot data and the
POD modes. It is then possible to construct a numerical quadrature operator that exactly integrates
the inner product of the finite element representations. The introduction of C? finite elements
requires a relaxation of the smoothness requirements on q’, H, and A;, i = 1,2, 3. The projection
integrals are then to be interpreted in the sense of distributions.

Consider the d-dimensional spatial domain €, subdivided into N, elements, Q.,e = 1,...,N,.
The finite element representation of the state variable q’ is

Ny
q."(x) =Y Ni(x)q;, x€Q, (117)
i=1

where N, is the number of nodes that define the element ., and N; are the linear shape functions.
Consider the case of linear tetrahedral elements, where N,, = 4 and the shape functions span the
space of all possible linear functions on the element. A quadratic function f(x) can be integrated
exactly over an element by a quadratic Gauss quadrature rule of the form

4
1) a0 = ¥ o) f(x,.), (118)
Q =

where co;-e are the integration weights and the x, are the Gauss integration points of the element.

Now suppose the integral to be computed is a weighted inner product of two state vector real-
izations u(x) and v(x),

(0,v)mq) = / u’ Hv dQ. (119)

Q
The discrete representations of the vectors u and v are written as u” and v”, respectively, with
length equal to the number of mesh nodes N times the dimension of the vector, r. Let H(q) be the

r X r element inner product matrix, taken to be piecewise constant over each element. The formula
for numerical integration can be written

(0,v)y = u" Wv" (120)

where W is a sparse block matrix comprised of N x N blocks of dimension r x r. The k-I"" block
of W is wy; I, with

N/fz 4
wi =Y HL Y Ni, (%, )N, (x,) @), (121)
e=1 j=1

and where the outer sum is over the elements connected to the k-/ nodal “edge.”

The finite element representation and associated Gauss quadratures allow for a general and
flexible means of creating stable, projection-based ROMs. The only requirements are that data are
stored at nodes of the mesh and that the mesh can be decomposed into finite elements of the desired
order. Higher order representations of the base flow and inner product matrix H are also possible,
given a quadrature rule of sufficient order.
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2.8 Numerical Results
ROM generation procedure

For the results presented in this section, the fluid simulation data were generated using the AERO-
F simulation code [34]. AERO-F is an Arbitrary Lagrangian-Eulerian code that can be used for
high-fidelity aeroelastic analysis. The linearized Euler solver capability of AERO-F was used in
the present work; details of the finite volume discretization and linearization can be found in Lieu
etal [11].

The fluid ROMs were built using nondimensionalized equations and CFD solutions. The nondi-
mensionalization used was {* = {/Crer, 4" = u/Crep, Vi =V/Cref, W =w/Cref, p* = p/p,efcfef,
where * quantities are non-dimensional.

The fluid POD modes are generated by solution of an eigenproblem, as explained in section 2.2.
A code was written that reads in the snapshot data written by AERO-F, assembles the necessary
finite element representation of the snapshots, and computes the numerical quadrature necessary
for evaluation of the inner products. The code performs all the calculations in parallel using dis-
tributed matrix and vector data structures and parallel eigensolvers from the Trilinos project [35],
allowing for large data sets and a relatively large number of POD modes. The 1ibmesh finite el-
ement library [36] was used to compute element quadratures. This code also projects the modes
onto the linearized Euler equations and outputs the resulting fluid ROM coefficient matrix.

For all examples the weak implementation of the boundary conditions was used.

Test Case: Random Basis

To demonstrate the stability properties of the fluid ROM, we first consider the case where the modal
basis is composed of a sequence of random vector fields that decay to zero at the boundary. The
spatial domain is a rectangular prism, discretized by tetrahedral elements. The base flow is taken
to be spatially uniform; such a flow is physically stable to any linear disturbance. Projecting the
linearized Euler equations onto the random basis leads to a linear ROM (53), written here as

dj :Ajkak. (122)

The ROM is stable if the maximum real part of the eigenvalues of the matrix A j, denoted A,,,,
is less than or equal to zero. Figure 1 plots A,,  for ROMs consisting of one through eight basis
functions. Using the symmetry inner product (-, -)va) to construct the ROM results in a A, of
zero to machine precision. This is completely consistent with convection of a neutral disturbance in
uniform flow, and confirms that for any modal basis, this property of the linearized Euler equations
is preserved by the ROM. For comparison, a second set of ROMs was constructed using the vector
form of the unweighted L? inner product, equation (23), to project the equations. As seen in the
figure, depending on the number of modes used in the ROM, the ROM can be stable or unstable.
While this is a somewhat extreme case using “bad” modes, it is often the case that POD modes
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Figure 1. Maximum real part of the eigenvalues of the ROM
coefficient matrix A j; for the case of random modes on a uniform
base flow.

with small energy are largely comprised of numerical error and other high-frequency “noise.” The
symmetry inner product method ensures that such modes will not destabilize the ROM.

Two-dimensional Acoustic Pulse

The convergence estimates of Section 2.6 are examined using a ROM constructed from CFD so-
lutions of an IBVP for which an exact solution is known. The problem is the propagation and
reflection from two parallel walls of a cylindrical acoustic pulse in a uniform mean flow. The mean
flow velocity is taken to be uniform in the x-direction with Mach number M., = % = 0.25. The
initial condition at time # = 0 is

r = 0.1M2 exp(—((x —x0)*> + (y — y0)?)) ¢ = . W=vV=w=0 (123)
pe T L P ’
with (xg,y0) = (10,—1). The exact solution for this IBVP can be found in [37]. The numerical
solution was performed on a three-dimensional rectangular prism domain, with extent 0 < x <
20, =5 <y <5,0<z< 1. The grid was composed of approximately 212,000 nodes that were
interconnected to form unstructured tetrahedral elements. Slip wall boundary conditions were
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applied on the constant y and z boundaries. The CFD simulation was run for a non-dimensional
time of 7;,; = 6.4 using 624 time steps. Snapshots were saved every 4 time steps beginning at time
t =ty = 0.57 and ending at t = T;,, and these were used to generate a 14-mode POD basis.

The reduced order models were built by projecting the linearized Euler equations onto the POD
basis using the symmetry inner product (24). The CFD snapshots and resulting POD modes were
represented using piece-wise linear tetrahedral finite elements and all projection inner products
were computed using exact quadratures of these representations. The ROMs were integrated in
time using a fourth order Runge-Kutta scheme with the same time step that was used in the CFD
computation. It was found through numerical experimentation that this time step was small enough
to ensure time step independence of the ROM solutions.

Figure 2 shows the pressure field at time ¢t — 9 = 5.0 for the CFD solution, compared with
solutions reconstructed from six- and fourteen-mode ROM solutions. For this solution time the
pulse has reflected from the bottom wall and is beginning to reflect from the top wall. The six-
mode ROM solution shows significant differences from the CFD solution, while the fourteen-mode
ROM solution is very nearly indistinguishable from the CFD solution.

D .w%%\ﬂﬂ

B

(¢) Fourteen-mode ROM solution

Figure 2. Pressure field at time 7 — 7y = 5.0.

The error terms appearing in (106) were computed using the available exact solution, the CFD
solution, and the ROM solution. Terms involving integration in time were approximated using
the trapezoidal rule for numerical integration. Figure 3 shows the error estimates for the six-mode
ROM and the fourteen-mode ROM, compared with the actual ROM solution error. The ROM solu-
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tion error is well below the total error estimate for the entire time history. The conservative nature
of the total error estimate is traced primarily to the “operator representation error” term. For the
six-mode ROM, the ROM solution error is well above the CFD solution error and tracks reasonably
well with the CFD representation error. As the number of basis functions increases to fourteen,
the ROM solution error drops below the CFD solution error term. The CFD representation error
is reduced by about two orders of magnitude from the six-mode case, while the operator repre-
sentation error drops only by about a factor of approximately three. The operator representation
error evidently does not prohibit the ROM solution error from approaching the CFD solution error,
however.
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(a) Six-mode ROM. (b) Fourteen-mode ROM.

Figure 3. Error estimates and ROM solution error (broken line).

Figure 4 shows the average error (expressed in the || - ||?}vlg Q) norm) of the ROM solution as

a function of the basis size used to construct the ROM. The ROM solution error approaches the
CFD solution error as the basis size increases, levelling out close to the CFD error. This result
confirms the intuitive argument that a reduced order model can only be as accurate as the CFD
solutions used to construct it. It also demonstrates that, given a sufficiently rich POD basis, the
present projection approach is capable of recovering the accuracy of the original CFD model.

Interestingly, the ROM error is slightly lower than the CFD solution error when twelve or four-
teen modes are used. This seemingly counterintuitive result is not inconsistent with the POD/Galerkin
approach for model reduction. The POD basis forms an approximation for the CFD solution space,
and the ROM solution necessarily lies in this space. However, the CFD trajectory through this
space is not necessarily the best one. The projection can (and does for a twelve or fourteen mode
ROM) give a solution trajectory through the space that is slightly closer to the exact solution. This
suggests that a slightly more accurate ROM may result from projecting the original continuous
equations rather than projecting the discretized equations. It is not clear, however, whether this
result is general or specific to our particular test case.
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3 Reduced Order Models for a Nonlinear Plate with
Aerodynamic Forcing

3.1 Introduction

Much like with fluid mechanical systems, first-principles computer simulation of the dynamics
of complex structural systems is often prohibitively expensive. Techniques to reduce the number
of degrees of freedom of the models, while preserving all of the relevant physics, are needed in
order to analyze and optimize the design of complex structures. One approach of model reduction
methods for structures is to first develop a full finite element model, then use a component mode
synthesis approach to significantly reduce the number of degrees of freedom while incorporating
the essential physics of the system including the nonlinearities [38, 39, 40, 41]. Other approaches
include the use of a Galerkin approximation based on the results of a finite element analysis [42]
or a hierarchical finite element method in which the order of the approximating polynomial is
increased while the mesh size is held constant, which allows for meshes with as little as one
element for a plate [43, 44]. These methods, however, can not be applied directly to nonlinear
problems.

In what follows, von Karman plate theory will be employed to model the structure considered
here, namely a panel on an aircraft or other moving body. The von Karman plate theory considers
a class of nonlinear plates that takes into account in-plane stretching (a membrane nonlinearity) in
the equations of motion, and thus allows for the modeling of large displacements of the plate. A
modal expansion solution exists for the case of a cantilevered von Karman plate [45], but analytical,
closed form solutions are not available for most other cases with general boundary conditions. A
number of approximate methods exist, however, that can accurately model von Karman plates and
shells [46]. Approximate methods include finite elements, both spline finite strip methods [47]
and hierarchical finite element methods [43, 44], incremental harmonic balance [48], nonlinear
normal modes [49], and assumed displacement fields with Taylor series expansions in the normal
directions [50].

In this paper, the von Karman plate is coupled to an adjacent supersonic flow via a quasi-steady
aerodynamic theory commonly referred to as piston theory. Dowell [51] considered the same prob-
lem and used a Galerkin approximation to model the mode shapes of the plate, while introducing
an additional basis for the membrane motion that was coupled nonlinearly to the mode shapes
through a weighted residuals technique. Other related aero-elastic problems include incompress-
ible flow [52, 53, 54], turbulent flow modeled as a random process [55], reduced order models of
the full fluid field [56, 19], and cylindrical bending assumptions for the plate [51, 57, 58], which
effectively reduce the problem to that of a beam.

In what follows, the von Karman plate equations are presented in Section 3.2, and are dis-
cretized using the method of quadratic components in Section 3.2. A Galerkin method is then
applied in Section 3.2 to develop an equation of motion in terms of the modal coefficients, and an
implicit integration scheme for solving the coupled, nonlinear differential equations developed in
the Galerkin discretization is presented in Section 3.2. An example to validate the discretization of
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the plate’s equation of motion is presented in Section 3.2 in order to compare the results from an
explicit closed form solution for the linear plate to a one-term approximation of the nonlinear plate,
a numerical analysis of the nonlinear plate performed in ABAQUS, and the present method with
five mode shapes for the nonlinear plate. Finally, in Section 3.3, the coupling of the discretized
plate with piston theory is presented, a cyclic method for calculating the limit cycle amplitudes is
described, and a comparison to the results of [51, 59, 60, 61] is made.

3.2 The von Karman Plate

For thin plates, the out-of-plane displacement, w, is a function of the planar coordinates w(x, y,z,t) =
w(x,y,1) (where x is the direction of the fluid flow and y is the in-plane direction orthogonal to the
flow) and time 7. With the Kirchhoff assumption [62], the internal strains are

du 1 [ow\?
Exe = a—z +5 (8—9 (124)

2
€y = g—;—l—% (3—;}) (125)
o (B2 ey,
2\dx dy Ox dy
Following [62], the equations of motion for a thin plate with a membrane nonlinearity can be
written in terms of the strains as

(126)

12D 2y *w *w
pshw ;1 + DVHw = g + o ((exx +Vveyy) =2t (€yy + VEix) W2 +2(1—-v) exym> (127)
0 0gy
a(s,chrveyy)%—(l V) ¥ =0 (128)
0 08y
a—y(syy+vexx)+(1 —V) o =0. (129)

with density py, flexural stiffness D = Eh3/(12(1 —v?)), and Poisson ratio v. Substitution of
Eqgs. (124)-(126) into Eqgs. (127)-(129) yields the familiar w — u — v formulation [63]

12D 1
pshWJt + DV4W = g + 7 |:<u7x + §W7x2> <W7X.X +Vw7yy)

1
+ (V,y + _W7y2) Wyy + VW) + (1 =V) (uy+vatwawy)wyy | (130)

2
1—v 1+v
Uyx T W W xx + (T) (uyy +wWawyy) + (T) (Vay +Wyway) =0 (131)
1—v 1+4+v
Vyy TWyW yy + 5 (Vox +WyW ) + 5 (Upy +Waw ) =0. (132)
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Model Reduction Using Quadratic Components

The method of quadratic components consists of the selection of a set of basis functions {¢;}
appropriate for the linearized equations and postulating a solution to the nonlinear equation of the
form

f(t,x) = ZOC,'(Z)Q),‘(X) -+ Z OC,'(Z)OC]'(I)G,']'(X), (133)

i Lj<i

where the G;j(x) are selected such that the expansion of (133) can solve a quasi-static version
of the governing equation correctly to within second order in {o;}. The full expansion is then
substituted into the dynamic governing differential equations to achieve nonlinear equations for
the {o;}. Usually, but not always, the {¢;} are selected to be the eigen solutions to the linearized
equations. The method for solving for the G;;(x) is illustrated in the following and is discussed at
length in [64, 65].

In the context of the von Karman plate equations, the method of quadratic components be-

gins by identifying the eigenmodes ¢, and natural frequencies ®,, of the linearized homogeneous

equation of motion
pshw 1+ DVHw = 0. (134)

The eigenmodes of the linear plate are then used to construct an orthogonal set of modal forces f,,.
In the following discussion, however, the derivation does not necessitate this choice of basis. The
forces are applied in an arbitrary linear combination

N
fey) =) 0K i (x,y) (135)
i=1

on the nonlinear plate, where K is the stiffness of the linear plate, and the response is numerically
calculated. Next, the full kinematics of the plate are postulated as consisting of a linear component
and a quadratic component.

The Taylor series expansion for a multivariate expression centered about the origin is given as

of /oo ]
af /ooy
N(ar,0,.on) =l 0 - o] | +
af/éaN
/302 32f/daadoy - Qf /ooy ]
- - - o
Pffdoudo,  PFAd - PFIondon | | g
[ o - oyl S - - T I TR
Pflowdoy  Fffdosay - Pfjoed | Lo

(136)
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The response of the structure %/ is thus written in terms of the Taylor series up through quadratic

terms
N N N
,rm\z (xay) = &[(0(1,(12,...,0(.[\]) = Z aan/l('&y) + Z Z anamG/{lln (xay)a (137)
n=1 n=1m=1
where
of
h(9) = 5o (138)
and
aZf

With this nomenclature, the unit normal vectors are denoted as i, j, and & in the x, y, and z directions

respectively.

The derivatives df /da; and 9% f /da;0a.; are calculated via finite difference approximations. In

what follows, third and fifth order finite difference expressions are used; however, higher order
expressions may be used. For each quantity, two low order finite difference approximations are
constructed and are then used to compose the higher order approximation

N (00) — A(— )

(@ _ —
N = 20, (140)
N (20,) — N(—2a)
r® = (141)
— 40,
Y, =4/3)%Y —(1/3)r,” (142)
o o (e
G = o (143)
G = pree (144)
Gun = (4/3)Gis) —(1/3) Gl (145)
“ N(0n, O ) + N0t — O ) — N(O, — i) — AL(—0n, O
G = 404, 0, (146)
%(2an,2am) + %(—2an, —20,) — Q[(Zocn, —20,) — %(—2an, 204y)
G = (147)
— 160,04,
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Gun = (4/3) G — (1/3) G . (148)

The notation A'(o,) and A[(a,,0,) is meant to indicate that the only non-zero elements of
[0, 0, ..., 0y] are o, and o, and o, respectively. Because Y is the linear component of the

expansion, a converged solution for the coefficients yields that ¥, = c¢,(1k) (x,y) when ¢£,k) is re-

solved in the k direction, and c is a constant based on the normalization method. In practice, the

values for o are reduced until the coefficients have converged.

The out of plane and in-plane displacements are then expressed as

N N
wx,y, ) =Y o)W (x,y) = Y 0¥, (x,) (149)
n=1 n=1
N n
(e, y,t) = Y Y 04 ()0 (1)U (x, ) (150)
n=1m=1
N n
v(y,) =Y Y an(t)ou )V (x,y), (151)
n=lm=1

with U™ and v (nm) being the components of Gy, taken in the £ and y directions respectively.

Substitution of Eqgs. (149)-(151) into Egs. (131)-(132) and matching coefficients yields that for
each o, 0.,
08+ 1V (U = 2 (W )

— (1) (W - wW ) - (1= v) (WEw - wlw) 52
and

2V + (1 USY + (1= VEY = <2 (WiPW + wiPw)
= (1) (WEWE - wWE) — (1) (Wit wE - wiw ) as3)

Equations (152)-(153) are for the quasi-static in-plane displacement when the right hand sides are
taken as distributed body forces in the i and j directions respectively. For any m, n, and appropriate

in-plane boundary conditions, it is possible to solve for U and V") in terms of W), W),
and their derivatives.
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Galerkin Formulation

With U ™) and V ") known in terms of W(’"), w ) , and their derivatives, substitution of Egs. (149)-
(151) into Eq. (130) yields the equation of motion in terms of o

Oty 1PshW ) + 0, DVAW )

N
EPY Y S [ (cnont ) S ) (a o)

r=1n=1m=1
+ <ocnocmV( m ;oan( )ocmWém)) (arW,gry) +0c,vW§Q>

(1) (ocnoch("’")+ocnocmV§ "+ o, W o0, W )) ocrwiyq — g (154)

Contracting both sides with W) yields the Galerkin formulation, which is cubic in o. Because
W) is proportional to the s eigenvector of the linearized problem,

N N N
Orr + 050+ Y Y Y P00, 04 = Gi(8), (155)
r=1n=1m=1
where
o = / W) DVAW ) gA, (156)
t):/W<S>gdA, (157)
and
12D nm) |1 r r
Poam ===y [W© KU oW )) (Wi +vwy)

nm 1 n m r r nm nm n m r
+(V,§ )+§W,§ Wy )) (Wi +vw) + (=) (Uf™ + v+ wiws ’)W,Scy)}dA-
(158)

In practice, only half of the elements of P need to be calculated as Py, = Psymn. The corresponding
matrix form of Eq. (155) is written as

o P - o' Piya
I+ diag (07) o+ : : o= G(r). (159)

o Pyie - o Py

Here, I denotes the identity matrix, diag ((0%) indicates a diagonal matrix with nonzero values
corresponding to the squares of the natural frequencies in order of s = 1 to N, and

P11 - Puin
Py, = : . : : (160)
Punt -+ Punwn
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The advantage of this system of coupled, nonlinear differential equations is that there are only as
many degrees of freedom as there are transverse modes. Additionally, no further spatial integra-
tions must be performed once the coefficients and G(¢) are calculated.

Implicit Time Integration Method

Solutions of the nonlinear equation for a (155) are available through power series methods, har-
monic balance/Fourier series methods, and other approximate solutions. However, in order to
efficiently account for an arbitrary applied pressure g, an implicit integration method, the Hilber-
Hughes-Taylor (HHT) method [66, 67], is applied. Due to the nonlinearities of (155), the first step
in the solution is to guess a solution at the next time step X, = 0(#,+1). The mass and stiffness

matrices for the system can then be defined as

M=1I (161)
and
x Py o Py
K(y) = diag (o0) + : s : (162)
X' B o X Py

From the HHT method, with modal acceleration &, and modal velocity C,

ME(br11) + (1+ A KOs 1) ~ NKG)n) = Gltnir ), (163)

where
b1 = 1+ AAY, (164)
_1-w 165
[3 - 4 9 ( )

1—-2A
v= o (166)
Ar?
1) = 00+ A4(0) + 5 | (1~ 2)20)+ 2850001 (167)
L) = Gl) +82 (1 ~98(0) +16(00)|. (168)
and

-1
E(tnr1) = []M +(1+ x)Atz[le(;No}

2
|Gl = (10501~ 28K 00 ) &)

- ((1 +7»)AtIK(x)) Cltn) Ko | . (169)
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In practice, Eq. (169) is solved via LU-decomposition, and a typical value for A = 0.05. Next, the
residual R = au(f,,+1) — is calculated, and the procedure is repeated with a new guess for  until

R — 0.

Static Pressure Validation Example

In Figure 5, a plate with simply supported conditions at x = 0 and x = L,, and free boundary con-
ditions at y = 0 and y = L, is modeled. The material properties are based on aluminum, and are
listed in Table 2 along with the geometric properties. Four different solutions for the displacement
of this plate are considered: an explicit, closed form solution for the linear plate [68], a one term
approximation for the nonlinear plate, the numerical results calculated using the ABAQUS soft-
ware package for the nonlinear plate, and the nonlinear model discretized in the previous sections
using five mode shapes. The applied pressure in all cases is a constant, uniform pressure with
magnitude F'.
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Figure 5. Geometry of the rectangular plate.
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Variable Value
Plate modulus of elasticity, E 75.378 GPa
Plate thickness, & 4.6 mm
Plate length in the downstream direction, Ly I m
Plate length in the cross-stream direction, Lyx I m
Plate density, p; 2770 kg/m>
Poisson’s ratio of the plate, v 0.33
Mach number, M 2

Table 2. System parameters for the comparison with [51].

One Term Approximation

The one term approximation is developed with the assumption that the displacement does not vary
in y. In this case, the problem is reduced to that of a beam. The eigenmodes for this problem are

W™ (x) = cosin ”L—m (170)

where ¢y = /T%hLy' Taking only the first mode, the equation for the lateral deformation U (1) jg

vl = -wiwl. (171)

Substitution into Eq. (170) yields the in-plane displacement

2 2
yh — _;oTn sin (?) . (172)
‘X ‘X

With a lateral deflection of w(x) = aW ()(x), the longitudinal strain due to the lateral deformation
and the strain of the corresponding longitudinal displacement are

1, o’n® L (7mx
e — -yl = = 173
w= W Lipsh cos L. (173)
oul! 2 2mx
2 2 2
€ =0 = - . 174
“ ox 2L4p.h < ( L, ) (174

Combining these two strain components and substituting into the governing equation yields the

one term approximation for o
120\ ( =t I Ly
(%) G) Goz) ] =, stwas (175)
‘X N X

For the present quasi-static problem, solution of (175) reduces to determining the roots of a poly-
nomial.

&+ oo+ o
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Results

The results for the four solution methods are shown in Figure 6 on a logarithmic plot and Figure 7
on a linear plot. For pressures below F = 100, all four solutions show good agreement. Above
F =100, the linear solution diverges from the three nonlinear solutions. While the one term
approximation exhibits the stiffening behavior associated with the von Karman plate equations,
there is a 30% relative error, with respect to the numerical solution, in the maximum deflection of
the plate for F = 1000, and for the discretization method presented in the previous sections with
N > 3, a 5.0% relative error is observed with respect to the numerical solution. Additionally, the
present method is found to yield converged results with only 3 modes.

In terms of computational efficiency, the linear and one term solution both were completed
in under one second. The numerical solution in ABAQUS with three modes and 2601 elements,
the minimum needed for convergence, required 27.5 minutes while the present method with three
modes took 2.65 minutes using a simplex algorithm [69] to efficiently minimize the residuals R
once the coefficients G, and Y, had been calculated. All simulations were calculated using a

single processor.

3.3 Fluid-Structure Interaction

With the matrix form of the equation of motion now specified in terms of one variable (159),
the fluid model can be introduced via the forcing function G(r). The “full” quasi-steady pressure

relationship of piston theory for a flow with speed Y, density p s, and Mach number M is given as
[51]

pyY M2 psY?
— Poo = _ . 176
W (M2_1)3/2+W’X(M2—1)1/2 (7o
In terms of the Galerkin formulation (155), the applied force becomes
N (177)

:_Cpr M?-2 psY
S _1

2
_ (s)yr7 (1)
psh (2~ 1) (12 >1/2nzl°°"/ v

In order to find the amplitudes and periods of the limit cycles excited by the fluid flow over the
plate, a cyclic method similar to [70, 71] is employed. In this method, the modal amplitudes o,
and period of vibration for the system 7" are sought such that

o, (t+T)
Cu(t) =Cu(t+T) (178)
&n(1) =Calt+T).

K
S
—~
~
~—

I
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The period T is found by simulating the response over a time long enough to include several
periods, then choosing the T that minimizes the residuals of (3.3). For cases that do not converge
after one simulation, a simplex algorithm is employed to minimize both T and o, {,, and §,
efficiently. Once T is found, the modal periods are found by calculating the number of periods for
each mode per period of the system. In practice, once ., {,, and &, and T are found for one value
of a parameter being varied, either by a transient analysis or minimization algorithm, the o, {,,
and &, and T are quickly found for an adjacent value of the parameter being studied by using the
previous value’s results as an initial value for the next value.

Comparison to Classical Results

For the present analysis, the Mach number is held constant while the speed of sound in the fluid u
is varied, with the fluid speed

Y—uM, (179)
and fluid density
hM
pf:psm . (180)

This allows for the direct comparison to the results of Dowell [51] and more recent studies [59, 60,
61]. The relationship between Dowell’s nondimensionalized nomenclature and the variables in the
present analysis are given for the dynamic pressure and period

3p, Y%L
2DVM? 1

T:T”pT@L“ (182)

respectively. The plate is modeled with the material properties of aluminum and geometrical prop-
erties listed in Table 2. In keeping with the analysis of [51], the first six mode shapes that have no
variation in y are used in what follows. Defining the quantities

S = (181)

0, (HW ™ (x,)

W, = max - Vxel0,L,], Vyel0,Ly], Vit (183)
3 1
=L, 5Lt
¥ — max w Vi (184)
\PD — lPClassical - II]Present; (185)

the modal limit cycle amplitudes \,, and periods T are calculated as a function of A*, and are shown
in Figure 8. Below the onset of flutter, at A* ~ 530, the T do not converge to any particular limit
cycle period as the modal amplitudes are approximately zero. Above the onset of flutter, though,
the T are convergent to the same value for all modes at a given A* as the plate undergoes forced
vibration. The mode number for each modal limit cycle amplitude is indicated on the right side of
Figure 8(a). While the modal coefficient for the first mode o is higher than the other five modes,
the product o,;W ) is greater for modes 2 through 4.
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The range over which the onset of flutter occurs varied from A* = 522 to 545, depending on
initial conditions, though in each case the flutter amplitude after onset converged over a short range
of A*. Between A*=480 and the onset of the primary limit cycle, a second, non-zero limit cycle was
observed with an amplitude that is 8 orders of magnitude below the limit cycle amplitudes reported
here. The present analysis is compared to the results of [51] in Figure 9. The multiple points for
the present result over the range of A* € [522,545] indicate the range of onset of the limit cycle
determined by the initial conditions of the simulation. The onset of flutter predicted by [51] occurs
at the extremum of the range of A* calculated here (at A* ~ 545). Overall there is good agreement
between the two models, though there is some discrepancy at lower values of A*.

The more recent analyses [59, 60, 61] of the same system are compared to the results of the
model developed in this paper and [51] in Figure 10. Each of these analyses utilizes a finite element
method; [60], in particular, studies two types of elements, a rectangular element and a higher order
discrete Kirchhoff theory triangular element, and also takes into account thermal effects. While
the simulation results using the rectangular element have higher agreement with [51] near the
onset of flutter, the triangular element is shown to be significantly better for A* > 600. A triangular
element with the same number of degrees of freedom is also employed in the finite element analysis
performed in [59], but the predicted limit cycle amplitudes with this element are appreciably below
those predicted in [60]. The finite element analysis of [61] uses a rectangular four-node Bogner-
Fox-Schmidt ¢! conforming element. The relative difference between [61] and [51] is greater than
any of the other studies reported, but the modeling of [61] also takes into account acoustical and
thermal loading. By contrast, the present analysis develops a reduced order model that incorporates
higher order effects for the entire plate, which is a much more computationally efficient approach
than what is reported in the literature, and it does not sacrifice accuracy.

For all results shown in Figure 10, the disagreement is highest at the onset of flutter, but the
results tend to converge to those of the present model away from onset. The onset of flutter is
highly dependent on the initial conditions, thus the reported results and discrepancies in that region
is not a significant concern. The difference in limit cycle amplitudes between the present method
and [51, 59, 60, 61] is further analyzed in Figurel1. The analysis of [59], in particular, is shown
to converge to the same limit cycle amplitude as A* increases, and the most recent study [61] is
shown to be consistently higher than all other reported results. Possible variance between [51] and
the present method include [51] reporting values that had converged to within 5% of the N — oo
solution, which could account for all of the variance for A > 560. Second, and to a lesser extent
than the previous explanation, the values from [51, 59, 60, 61] were interpolated from plots using
electronic copies of the original papers. Overall, though, there is reasonable agreement between
the methods.

3.4 Conclusions

A reduced order model for von Karman plates was developed and discretized in both space by
a Galerkin approximation and time with an implicit integration scheme. The model developed
here is at least as computationally efficient and as accurate as the other models described in the
literature. The reduced order model of the von Karman plate is subsequently validated using a
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numerical analysis for the case of a static plate, and by comparison to the classic results of [51] for
the case of a plate under quasi-steady pressure fluid flow. The primary results and contributions of
this paper are

1. The full kinematics of a von Karman plate can be postulated as consisting of both linear and
quadratic components. These are found by first identifying the eigenmodes and natural fre-
quencies of the linear plate, then using them in a multivariate expansion to find the response
of the nonlinear plate.

2. The reduced order modeling method developed in this paper is validated for a plate with a
uniform load using both numerical and classical results, and it is shown that the computa-
tional time required for it is significantly less than that of other numerical methods.

3. The application of the model developed in this paper to the problem of quasi-steady fluid
flow shows that the predicted results are in good agreement with results previously reported
in [51, 59, 60, 61].

0

10

Maximum Displacement w,,,,., m

108 ‘ ‘ ‘ ‘ ‘
10 102 10" 10° 10 10° 10°
Applied Pressure g, Pa

Figure 6. Log plot of the four solutions to the quasi-static ex-
ample; (—) the present method, (- —) numerical results from
ABAQUS, (---) the one term approximation, (— - —) the explicit
linear solution [68].
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Figure 7. Linear plot of the four solutions to the quasi-static
example; (—) the present method, (— —) numerical results from
ABAQUS, (---) the one term approximation, (— - —) the explicit
linear solution [68].

57



=
(7]
(0]
©
2 2|
o
=
< L
(@ 2
>
S 1
£
-
= I
©
S
0
0.6 ‘ | | | |
04 t |
o
5 )
(b) o I |
= CIE
a N i
092 I 'y illh....... ............ A
O . o ) 1 : 1 |
400 600 500 .

Dynamic Pressure A’
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Figure 9. The limit cycle amplitudes for the total plate response
at x = 0.75L, and y = 0.5L, as a function of the nondimensional
dynamic pressure for the present work (e) and [51] (O).
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Figure 10. The limit cycle amplitudes for the total plate response
at x = 0.75L, and y = 0.5L, as a function of the nondimensional
dynamic pressure for the present work (e), [51] (O), [59] (),
[60] using rectangular ([J) and triangular (/) elements, and [61]
(x).
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Figure 11. The difference in limit cycle amplitudes for the total
plate response at x = 0.75L, and y = 0.5L, as a function of the
nondimensional dynamic pressure between the present work and
[511 (), [59] (), [60] using rectangular ((J) and triangular (A)
elements, and [61] (x).
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4 Coupled Fluid/Structure Reduced Order Models

4.1 Introduction

The main goal of this section is to tie together the discussion of the fluid (Section 2) and struc-
ture (Section 3) reduced order models (ROMs), and to prove numerical stability of the coupled
linearized fluid/structure Galerkin ROM.

Recall that the governing fluid equations are the linearized compressible Euler equations (10)
in some open bounded domain Q C R3. In the fluid ROM, the primal unknown, namely the vector
of fluctuating state variables q'7 = (u} uy) uy {' p' ) isexpanded in an orthonormal, vector
modal basis {¢,,}_, C R’ asin (31):

= V" () (%) (186)
m=1

To generate a simple linear coupled fluid/structure ROM, let us assume that the domain Q
contains a linear, rectangular plate of dimensions L, x Ly, located in the z = 0 plane, allowed
to move in the positive or negative z—coordinate direction only. Denoting the z—displacement of
this plate by w(x,y,?), the governing structure equations are the linearized von Karman equations
(Section 3.2) for the z—displacement of the plate, with appropriate boundary conditions applied
along the plate edges (e.g., simply supported or clamped edges):

pshwﬂ + Q)V4W — g(x7yat) (187)

where y o o
vip=2"_ o, %W id 188
= + ox20y? + oy* (189)

The physical properties that appear in (187) are described in Section 3.2. Letting {W(k) (x,y) 1 k=

1,2,...,N} be the orthonormal (scalar) modal basis, the z-displacement w can be expanded in this
basis as
N
MESN) Z x,y) (189)
as in (149).

In (187), g(x,y,t) is the applied fluid loading, assumed to be free of shear components and thus
consists only of the static pressure. Physically, g will represent the fluid pressure loading on the
structure (in this case, the linear plate):

g(x,y, ) pN X y70 t q)k X ya (190)

||M§

One can see that with the source g in (187) defined by (190), the structure equations (187) are
coupled to the fluid equations (10). Additional coupling terms will arise when one considers the
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boundary conditions on the fluid variables at the plate boundary. Recall from Section 2.5 that
we have prescribed a linearized acoustically-reflecting (or no-penetration) boundary condition on
oQw (58):

Vi=V,—2u, on 0dQy (191)

where V' = S~!q’ is the primal fluid unknown in the characteristic variables, and u/, is the fluid
velocity at the wall. In terms of the displacement w:

u,(x,y,t) = —w—1u-Vw (192)

Thus, the boundary condition on the fluid equations (191) is coupled to the structure ROM, as the
structure displacement appears in (192).

Letting {ot,(t)}Y_, be the structure ROM coefficients (189) and {a,(¢)}*_, be the fluid ROM
coefficients (186) and denoting

ST=(ai(r) - ow(t) u(t) - ow() )R> (193)

F'=(a(t) - au(t))eRY (194)

the coupled fluid/structure system can be written in the form
F A B F
(s)=(e3)(5) 9

The A and B matrices come from the fluid ROM for (10), whereas the C and D matrices come
from the structure ROM for (187). The entries A and B depend on the boundary conditions on 0Qy
and dQr, and were derived earlier, namely in (53). Assuming the so-called acoustically-reflecting
boundary condition (191) plate boundary dQy, the matrix system coming from the fluid equations
is

' = AF + BS (196)
where
P
AGj)=— [ o1} +peopas— [ hi(@)ds+ [ <(6THA AR, 1<ij<M (197
0Qw 0QF Q axl‘
o (emew)) o <i<M, 1< <N
B(l,_]) — Lz(aﬂw) (198)

oy WUNM(@7 = peot)dS, 1<i<M, (N+1)<j<2N

In (197), hj(®;) is determined by the far-field boundary conditions®. Note that, under the uniform
base flow assumption @ = 0, the B matrix (198) reduces to

0 1<i<M, 1<j<N

B<i’j):{ b, WU (03— peonyds, 1<i<Mm, (N+1)<j<an 19

6See the Appendix of [31] for a detailed discussion of the implementation of the far-field boundary conditions.
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To arrive at the structure ROM, one substitutes the modal expansion (189) into (187). Doing
so gives the following system for the structure ROM modes

(psh)x + ooy = Gi(t), k=1,...,.N (200)
where, as in (156) and (157) respectively,
(D,% = Q)(V4W(k),W(k))L2(aQW) (201)

G(t) = (WD) 2 ) (202)
Substituting (190) into (200) gives rise to the following matrix system:

S =CF+DS (203)
where
Oy s m Oy N Insn
c=|—|, b= (204)
ﬁCNxM —ﬁfwxl\/ On N
and
5w 5 w)
<¢ W >L2(8QW) <¢M W >L2(aQW)
Cyxu = : : (205)
5 w) 5 w)
(¢1 W >L2(agzw) (q)M W >L2(aQW)
@(wwm,wm) 0
_ L2(0Qw)
Lyxy = : : (206)
0 ) (V4w(1\’) W(N)>
’ 12(0Qw)

The augmented linear system (195) with the matrices A, B, C and D given by (197), (198), and
(204) respectively define the coupled linearized fluid/structure ROM in which our fluid is assumed
to flow over a linear rectangular plate with non-zero z—displacement. As expected, the fluid and
structure systems are coupled by the boundary conditions at the solid wall (or plate) boundary
0Qyy, contained in the coupling matrices B and C.

Given the theoretical analysis of the well-posedness and stability of the fluid ROM in Sections
2.4-2.6, it is natural to ask whether anything can be proven about the full fluid/structured ROM
with boundary coupling terms. It turns out that numerical stability of the coupled system with the
acoustically-reflecting boundary condition (191) can be enforced by adding a stabilization term to
the prescribed fluid pressure load on the structure side (Section 4.2). Adding this perturbation can
be interpreted as damping the original structure equations (187).
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4.2 Numerical Stability of Coupled Linearized Fluid/Structure System

We now prove stability of the coupled fluid/structure system (187) assuming the acoustically-
reflecting boundary condition (191) is imposed at the plate (solid wall) boundary. In the subsequent
analysis, we assume that the base flow is uniform (Vq = 0) and that the base flow velocity is zero
(u = 0). Under these conditions, there should be no physical instability of the coupled system,
allowing the analysis to isolate the numerical stability of the ROM technique. It is found that with
the boundary condition (191), standard energy matrix techniques [72] (Section B.2 of Appendix
B) do not yield a clean analysis of the stability of the coupled system. One therefore seeks an
alternate analysis tool to attempt to try to prove stability of the new coupled system (195).

It turns out that stability of the coupled system (195) can be shown using a direct energy
method, i.e., by showing that the total energy E (207) is non-decreasing, assuming a perturbed
pressure loading g on the plate. Recalling the definition of g}, in Section 2.3 and defining ry as in
(209), define the total energy of the coupled system as

1 1 1H 0 !
Sl ey + w1y, = (1) (% J(%) e

E
%Iz 889W ry

We begin by showing that the Galerkin method for the linearized von Karman equations (187)
without fluid coupling is stable. We then show that the coupled fluid/structure system (195) under
the acoustically-reflecting boundary condition (191) may be stable if g = —p/,. This leads to
the main result (Theorem 4.2.2), namely a proof of stability for the coupled system (195) under
the acoustically-reflecting boundary condition (191) when a perturbed fluid pressure loading is
prescribed on the structure equations: g = —p}, + O(u;, 5, — uj, ).

Numerical Stability of Galerkin-Projected Structure Equations

Before studying the stability of the coupled system (195), one needs to make sure the ROMs for
the fluid-only and structure-only systems (F = AF and S = CS respectively) are numerically sta-
ble. Stability of the fluid equations under the condition (191) and assuming uniform base flow
(Vq = 0) that satisfies the no-penetration boundary condition i, = 0 was shown in Section 2.5
(Theorem 2.5.1). For the sake of rigor, we formally prove stability of Galerkin discretization of
the structure system here (Theorem 4.2.1).

Theorem 4.2.1. The Galerkin discretization of the linearized von Karman equations governing
the z-displacement of the plate (187) is numerically stable.

Proof. ltis sufficient to show stability for g = 0, which will imply stability for all g 0 by Section
A.4 of Appendix A. Dividing both sides of (187) by psh and setting g = 0, the z-displacement
equation is

D
p+— (Vi) = 2
Wt (VW) =0 (208)
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Let
(W _ ZN Ok (k) )

Then (208) can be written as

Pt ( 20V4 _01 ) r=0 (210)
psh
~ py
or, substituting r < ry and projecting onto w ),
) 0 —1
( gi >+ ( LW VAWE) oo 0 ) < gi > =0 1)
N ~ .

Now, the rate of change in energy of the solid-only system is

d
allenll2p0,) = = 2 Jao, TNTNAS

:imfagw{ LR WO W) aa,) (o 6 ) ( Zi )}ds

= 34 Jocu {Zlkv_lifv_@kl( oy Oy ) ( Zl )}dS

[
= 34 oo {Zk (o o) ( ZZ )}dS 212)

= Jaoy Tier (o 6y ) ( gi )dS

0 1
_vN . Ol
—Zkzl(ock ak)<_£]2;, O)(ka)ds
———

using the definition ©7 = D <W(k)’V4W(k)>L2(aQ X The Lyapunov condition for stability (see
w

Section B.1 in Appendix B) is that the real parts of the eigenvalues of the matrices {—Py : k =

2 2
1,2,...,N} be non-positive. The eigenvalues of these matrices are +/ —% =4/ %i, since

co% > 0 for all k, and py,h > O (recall that 4 is the thickness of the plate and p; is the density of the
plate material). Since the eigenvalues are all pure imaginary or 0, the Lyapunov condition holds,
implying the last line of (212) is < 0, as desired. It follows that the structure system is stable. [

1
2

Numerical Stability of Coupled Fluid/Structure System

As defined in (187), the function g represents the fluid pressure loading on the structure or plate,
i.e., g = —pj, on 0Qw. Since u,, is the total derivative of the plate’s displacement, in the case
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when the plate has a non-zero displacement only in the z-direction and @ = 0, one has that w =
uj, so that r’ = ( w —uj, ). Denoting e = ( 0 1), it follows from (62) and the fact that
qMHA,,q v =2p Mun um that the fluid contribution to the energy estimate (207) is:
sallaylliag) = fhoy 9 HAL [ diy —dl,] dS
= Jaquy [=Pctty p (15, 4y — 1l,) — 1}, Py 1S
= Joaw [_ﬁcu;zz,M + (Petty, py — Py)ldS
= frau [—f)cu;l%M — <[')cu;l7M — pﬁ,,) 1’1{,62} dsS

(213)

With pressure loading g = —pyy, the structure system (210) takes the form ¥ = —Pr — pye,, so
that the structure contribution to the energy estimate (207) is:
2[1; |1'NHL2 (3Qw) fagw rN[ Pry — pje2]dS (214)

Now, the rate of change in the total energy is:

dE 1 d
di 2d;||‘lMH +2dz||rN||L2 (0Qw)

= Jaay —Pcun M (PC”nM PM) rNeZ] dS+ foq, TN (—Pry — pjye2)dS
= Joay e; (—peu, M) ey —riPry— ercun we2|dS

= % (Eﬂlnd only) + % (Estructure only) + fE)QW pcun7MuwdS

215)

By Section A.4 of Appendix A, a sufficient condition for stability is that 62—? <0. (215) im-
plies that if there is a ‘“‘stability margin” in the fluid-only and/or structure-only systems (that is, if
%Eﬂuid only + %Estmcwre only < 0), the coupled system can still be stable as long as

- d d
20 PCM:Z,MMLVCZS < - E (Eﬂuid only) - E (Estructure only) (216)

Numerical Stability of Coupled Fluid/Structure System with Perturbed Fluid Pressure Load-
ing

While the above analysis is promising, we now seek a stronger stability result. It turns out that it
can be shown that ‘é—f < 0 necessarily, which implies stability for the coupled fluid/structure sys-
tem (195) with the acoustically-reflecting boundary condition (191), if a perturbed fluid pressure
loading of the form

g=—Py+O(upp —u,) on 0Qy (217)

is prescribed. Since one expects u;, 5, — u), on 0Qy, g = —pj, + O(uy, py — ) = —pjy, with |g —

(—p)y)| — O as the error in enforcement of the wall boundary condition decreases to zero. Thus,
the pressure loading increment to be added, which amounts to a stabilization term, is bounded by
the error in the weak boundary condition enforcement.

The main stability result of this section is stated and proven in the following theorem, Theorem
4.2.2.
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Theorem 4.2.2. Assume @ =0, Vq = 0 and we enforce the acoustically-reflecting boundary con-
dition (191) on BQW Suppose theﬂuidpressure loading is § = —ph,+ K (u ;ZM —ul,) on dQy, with
K = —pc. Then ¢ T E <0 wzth deﬁned in (215)), so that the coupled fluid/structure Galerkin

ROM for (195) wzth the entries ofA given by (197) and the entries of B given by (199) is numeri-
cally stable.

Proof. First, observe that

ey = — el yy — id)2 — 2peuly (h yy — i) — peul? (218)
With the new structure loading and using this relation, line 2 of (215) is

b = Doy —pe(] 5 — ) — 2P, (uy py — ) — peuly — (ﬁC”Z,M—wa) r17\}92] ds

+ focu TN (PN + [=ply + K (1), 3y — ;) ]e2)dS

= foay —PC( nM_u )* —2pcu, (u] nM_u ) — peu; PC”nM” rK,PrN

—K (), py —w)u w} ds (219)
ZfaQW _rNPrN—PC(”n,M ul,)* —2pcul, (u] Upm — uy,) + Py, (i, Uy m —u,)
—K(u, nM_” Ju :v}ds

= faaw __rNPrN — Pty — u),)? — Peuy, (ty, gy — ty,) — K (1, pp — 0y, )1, | dS

If K = —pc, the uy, (u,, 5 — u,,) terms cancel. Then
L~ ooy |~TRPIN = Pelityy — )] dS
= % (Estructure only) - IBQW ﬁc(u;,M - uiv)zds (220)
<0
provided the structure-only system is stable, which it is by Theorem 4.2.1. U

The implication of Theorem 4.2.2 is that, to ensure stability of the coupled fluid/structure sys-
tem (195) with the acoustically-reflecting boundary condition (191), one must add a sort of penalty
to the source (pressure load) on the right-hand-side of the structure equations (187), that is, imple-
ment

pshw + DVw = g(x,y,t) = —pi(x,¥,0,¢) — pc(u, Uy pp — ul,) (221)
Note that u], = —w when @ = 0, so that (221) is equivalent to
pshv + pew + DVw = —piy(x,y,0,1) — pety y (222)
The analog to (200) is
(psh) Oy + pedy, + ofoy = Gi () (223)
where
Gi(t) = (2. WD) 20 (224)
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and

M
g(x7yat> = _p§\4(x7y507t) - ﬁcu;,M == Z le(l‘)M)Z(X,y,O) +ﬁC¢Z(X,y,O)] (225)
k=1

It follows that the modified structure equations, i.e., the analogs to (203) but with the perturbed
pressure loading (221) are:

S=CF+DS (226)
where
O st Oy N } Iysn
C= ., D= (227)
pTLhCNxM _pTIhI:NxN _%INXN
and

51 a.an wl) S L oco™ W
<¢1 +pedi, W >L2(agw) <¢M+pC¢M’W )LZ(aQW)
Cyxm = : : (228)

(0 +pegy, ) (03 + pedfy, w™)

L2(0Qy) L2(0Q)

with Ly as in (206).

Comparing (222) with (187), remark that the modified pressure loading g (222) has given rise
to an additional term on the left-hand-side of the structure equations, namely %w. One may
recognize from classical mechanics (Newton’s Second Law of Motion applied to e.g., a mass-
spring-damper system) that this first order derivative term represents damping. Thus, (222) is a
damped variant of the original equations (187). The natural question to ask is whether the result of
Theorem 4.2.1 can be extended to the modified structure equations (222). Intuitively, one would
expect the additional damping to improve stability. It is shown in Theorem 4.2.1 that the structure-
only Galerkin ROM for the modified equations (222) is indeed numerically stable.

Theorem 4.2.1. Assume the base flow satisfies: 1 =0 and Vq = 0. Then the modified linearized
von Karman equations governing the z-displacement of the plate (222) with damping are stable.

Proof. As in the proof of Theorem 4.2.1, it is sufficient to show stability for O right-hand-side (refer
also to Section A.4 of Appendix A). With zero right-hand-side, the damped structure equation
(222) is:

. pc . D 4
w+—w+—(V'w)=0 (229)
WE (VW)
Defining r and ry as in (209), (229) can be written as
_ 0 —1
r+< D g4 pe )r:O (230)
psh psh
_p



or, substituting r < ry, projecting onto w® and employing the fact that p and ¢ are constant

when V@ = 0 and the orthonormality of the W %), so that (%W(”),W(k)> = %SM, one

L2(3Qy)

Ol 0 —1 ol
~ pc . =0 231
( O >+ ( prDh(W(k)7v4w(k))L2(aQW) & > ( o ) (231)

=P,

obtains:

Now, the rate of change in energy of the solid-only system, following the energy estimate in (212),

0 1
§E||rNHL2(aQW) —Zkzl( O Ol ) ( _m%h B ‘32 ) ( i )dS (232)
Ps Ps

7Pk

The Lyapunov condition for stability (see Section B.1 in Appendix B) is that the real parts of the
eigenvalues of the matrices {—Py : k =1,2,...,N} be non-positive. One can easily show that:

_ —D pzcz - 4pshm2
e (By) = —PC 1 ) £ (233)

~ 2psh 2p5h

First, suppose p2c? — 4psh0),% < 0. Then

—pc + \/_5202 +4psh0),% :

he(Po) =55 o i (234)

where i = /—1, so that R{AL(Py)} = 2}% < 0, i.e., the Lyapunov condition for stability holds.

Now, suppose p2c? —4pshe; > 0, so that A (Py) € R. It is clear that A_(Py) < 0. Let us look at
the other eigenvalue. Suppose A (P;) > 0. Then

\/ P22 —4pshod} > pe (235)

—4pshwi >0 (236)

or

But this is a contradiction, as p s,h(o,% > 0. It follows that the real parts of the eigenvalues of Py
in (230) are necessarily non-positive, meaning the Lyapunov condition holds. Thus, the left-hand-
side of (231) is < 0, from which the numerical stability of the modified structure equations (222)
with damping follows. U

We have thus shown that, assuming a uniform base flow Vq = 0, not only is the fluid-only
Galerkin ROM with the acoustically-reflecting solid wall boundary condition stable (Section 2.5)
and the structure-only Galerkin ROM (187) stable, numerical stability of the boundary-condition
coupled linear system (195) can be ensured with a simple alteration to the structure ROM, namely
(226). This modification gives rise to a damping term that appears in the structure equations (187)
that does not affect the numerical stability of the damped structure-only ROM (222).
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Numerical Example: Supersonic Panel Flutter

A coupled fluid/structure ROM was constructed for the problem of inviscid, supersonic flow past
a thin, square, elastic rectangular L, x L, plate that is aligned with the flow. The z—displacement
of the plate, w(x,y,t) is governed by the linearized von Karman equation (187) The fore and aft
edges of the plate are clamped to the surrounding flat surface, which is considered rigid; the side
edges are simply supported. For a given flow Mach number, the panel will undergo flutter once the
non-dimensional dynamic pressure parameter A exceeds a threshold [73].

A POD basis was obtained by running the AERO-F simulation code with a free stream Mach
number of 2.0. The motion of the plate was described by four linear eigenmodes, which were
computed using the ABAQUS code. A series of solutions for the fluid motion were obtained in the
frequency domain, assuming time harmonic oscillation of each of the plate modes over a range of
discrete frequencies. The non-dimensional frequencies for the computations were equally spaced
from O to 8.0 at intervals of 0.04. The AERO-F code was run in ’Linearized Euler’ mode, with
linear perturbations of the plate eigenmodes providing forcing for the solution in the fluid domain.
The computational fluid mesh is shown in Figure 12, while a particular solution for oscillatory
plate motion is shown in Figure 13. The POD was then computed on the resulting complex-valued
solutions using the frequency domain POD algorithm described in [11].

A coupled ROM was constructed by projecting the linearized Euler equations onto the POD
basis and incorporating the boundary coupling terms using the methods described in Section 2
and the present section. Note that the stabilization term was not added to the pressure loading for
this example. A stability analysis was performed by computing the eigenvalues of the resulting
ROM system matrix, and examining the maximum real component of the eigenvalues. Figure 14
compares the results of this analysis for 32, 48, and 64-mode ROMs and for the theoretical result
using quasi-steady aerodynamic theory, also called ’piston theory’. The ROM is seen to have
converged by 48 modes, giving a result for the flutter dynamic pressure within 5 percent of the
theoretical value. With sufficient resolution, the ROM also properly predicts the maintenance of
stability below the boundary and a reasonable prediction for the instability growth rate above the
flutter boundary.
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Figure 12. Computational mesh for the supersonic panel flutter
problem. Grid nodes are clustered around the square panel location
on the bottom surface of the mesh.

Figure 13. The continuous contours show the pressure pertur-
bation field for harmonic oscillation of the first panel eigenmode.
The line contours show the plate deflection.
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Figure 14. Panel flutter analysis using the coupled ROM, com-
pared with predictions using aerodynamic piston theory.
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5 Reduced Order Models for Non-linear Fluid Flow

5.1 Introduction

Having formulated and analyzed a linear fluid reduced order model (Section 2), the goal now is to
build a ROM for the non-linear equations of fluid mechanics, namely the 3D compressible Navier-
Stokes equations. The challenges in addressing the non-linear equations include maintenance of
numerical stability of the ROM scheme as well as preservation of computational efficiency of the
ROM. As with the linearized fluid equations, stability of the Galerkin projection of the non-linear
equations can be ensured by defining a transformation that essentially symmetrizes these equations.
Following appropriate symmetrization, one can use entropy estimates, namely the Clausius-Duhem
entropy inequality, to show ab initio satisfaction of the second law of thermodynamics by all
numerical solutions to the ROM. We will term this notion of numerical stability “entropy-stability”.

The other issue that must be addressed is efficiency. As discussed in [74] and illustrated
herein, for general non-linear partial differential equations (PDEs), the standard Galerkin projec-
tion method is no longer efficient in generating reduced order models. This is because the integrals
involving the non-linear terms can no longer be precomputed, as in the case for a set of linear equa-
tions, but must instead by recomputed at each time or Newton step. The key in circumventing this
difficulty is finding a way to handle the Galerkin projection of the non-linear terms without having
to recompute these projections (inner products). To do this, we employ the so-called “best” points
interpolation technique [75, 74]. The basic idea is, given a non-polynomial, non-linear function
f(u), we wish to represent it efficiently by expanding the function itself in an orthonormal basis.

The “best” points interpolation procedure, adapted from [75, 74], is outlined in Section 5.2 in
the context of a one-dimensional (1D) non-linear convection-diffusion-reaction system of PDEs
describing non-adiabatic flow through a tubular reactor. We give some results for the tubular reac-
tor ROM with interpolation and a Fourier cosine basis and discuss some difficulties encountered
when attempting to employ a POD basis on this problem. In Section 5.3, we proceed to the 3D
compressible Navier-Stokes equations. A change of variables that ensures entropy-stability of the
Galerkin projection of the equations with appropriate boundary treatment (no-slip and adiabatic
wall) is defined using entropy principles [76, 77, 78]. A procedure to interpolate the non-linear
terms that appear in these projected equations is formulated. Conclusions are offered in Section
5.4.

5.2 “Best” Points Interpolation Procedure: Illustration on a 1D Non-Linear
Reduced Order Model of a Tubular Reactor

To demonstrate and better understand the properties of the “best” points interpolation [75, 74]
prior to formulating its application to the full compressible 3D Navier-Stokes equations, we first
illustrate the general interpolation procedure on a simpler one-dimensional (1D) non-linear system
of two coupled equations. Given this discussion, it is straightforward to extend the interpolation to
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each of the non-linear terms in the Navier-Stokes equations (Section 5.3).

Model 1D Nonlinear Convection-Diffusion-Reaction System of Equations

The problem of interest is a model of a non-adiabatic tubular reactor with a single A — B reaction
[79]. In dimensionless form, the governing equations, describing the conservation of reactant A
and energy for the nonadiabatic tubular reactor with axial mixing, are:

1 Py 9 1
0 — L9990 _B(9—6)+BDy' ¥, se(0,1),T€ (0,00)
subject to boundary conditions
)
g_i)}s:o :Pem(y_1)|5207 TE (0700) (238)
Py =Pen(®—1)[s=0, TE(0,00)
0
g_gls_l = 07 € (0700) (239)
XIS*I - 0’ S (0700)
and initial condition
}7|t:0 = Yin, 9’1:0 - eim s e (07 1) (240)

Here, y is the concentration, 0 is the temperature, s is the axial distance, T is the time, B is the heat
transfer coefficient, Y is the activation energy, D is the Damkohler number, B is the heat of reaction,
and Pe,, and Pe, are the Peclet numbers for mass and heat transfer respectively’. All variables have
been non-dimensionalized. It is convenient to write (237)—(240) in vector form, as follows:

a M AT W Bu—ug) - Cf(), s€(0,1),T€ (0,00)
g—ﬂs:o =A(u-1)_,. 1€ (0,%) (241)
o =0, T (0,00)
u = Uy, SE<Oa1>
where
_(y _( o
u_(e>, uo_(e()) (242)
([ Peyy O (00 (D (1
s=( ) m=(08) e=( ) r=(1) ew
and

Flu)=ye' s (244)
Classical numerical techniques [79] illustrate periodic solutions which possess Hopf bifurcations.
Figure 15 shows the existence of stable oscillatory solutions as a function of the Damkohler number
D when Pe,, = Pe, =5, B=0.50, y =25, § = 2.5 and 6y = 1. In particular, one can see from

this plot that there is a stable solution that bifurcates into a limit cycle at the lower Hopf point,
D = 0.165.

7For more on these parameters, the reader is referred to the “Notation” section of [79].
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Figure 15. Existence of stable oscillatory solutions to the
convection-diffusion-reaction system when Pej, = Pe,, =5, B =

0.50,y=25,B =2.5,00 = L.

Weak Formulation and Reduced Order Approximation

To formulate a reduced order approximation of the solution of (237), begin by expanding u in an
orthonormal vector® basis {¢%}Y_, € R*:

M

u(s, ) R uy(s,7) = Y am(t)0)(s) (245)

m=1

where M is the size of the reduced basis. The basis functions ¢!, are chosen such that they are
orthonormal in some inner product (-, -) (to be specified given the choice of basis), so that (@, ¢ j) =
d;;, the Dirac delta function.

To obtain the weak form of the equations (241), we project them onto the j* mode ([)j‘ in
the (-,-) inner product, perform an integration by parts on the diffusion term, and substitute the

8 Alternatively, one may expand each y and 0 in their own scalar, orthonormal bases. This is in fact what is done
later when using a Fourier cosine basis. The result is a ROM ODE system involving a total of 2M ROM coefficients.
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boundary conditions (238) and (239) into the boundary integral that arises. Doing so gives:
0 =(Z-A"2¥ 42 Blu—u)+Cf(w).4})
u u d j u u u u u
- m (A ) o g ¢ (3. 0%) + (Bu—uo), %) + (Cr(u),0%)
u —1du a; —1du u u u u
= a‘c’¢ +(A 1%5’8(1 —A las }s 1 +A” las '|s 0 (as7¢) ( (u_uo)’q,j)—’_(cf(u)’q,j)
a u u u
= (3000) + (A9 )+ ATTA G- 1)] g0+ (2,04) + (Blu—uo), 0%) + (C/(u), ¢})

= (2.0) + (A2 T )+ (1)) 04+ (32.00) + (Blu—u0).0) + (Cf(w).0)
(246)
Substituting (245) into (246) and invoking orthonormality of the basis functions {§*}"_, yields
the following system of ordinary differential equations (ODEs) for the time-dependent ROM coef-
ficients aj, j=1,...,M:

G == XA 1) 8 as] S 00 (0)4(0)] 4 1-04(0) K e fy 8- gl

~ X anB | [3 @l - s + Ji Buo - ds — fi CF (wy) - 9l
(247)

da;
Here, a; = e

The last term in (247) contains the function f(uys), which is non-linear in uy,. In vector form,
(247) can be written as:

ilM =F-— LaM — N(aM) (248)
where

ay=(ar - au) (249)

1
Fi=1-4(0) + / Buo - §'ds (250)

6" 004 00

l]_¢u )64(0 +/ { -1 ¢ £J+a_sf.¢?+3¢?.¢?}ds (251)

M
N;(ay) = / Cf(Z am¢31> -0ds (252)

0 m=1

fori,j=1,...,M. In the simpler case when Pe;, = Pe,, = Pe, (250) and (251) simplify to:
1
= [0¢(0))' + 0O+ | Boofords (253)

Lij = [07(0)]'[0%(0)]* + [0/ (0)]*[0%(0)]*
+f01{£e {a[gzlla[gz] +a[g:]za[g:1] { 0] L +a[gs} 0 ?]z] +B[¢?]z[¢?]2} g 25

where [q)?]k denotes the k" component of ¢;, for k = 1,2. For clarification of the notation in (252),
for the function f in (244):

M M M M M -1
f(Z amwn) zf(Z1 anlon)’, ¥ a,%m,i]z) = (Z} afn[cbml) exXp v—v<21a2[¢mz)

m=1
(255)
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Since the vector stemming from the non-linear function f(u) (244) depends on ay,, the inner
products in (252) cannot be pre-computed prior to time-integration of the ROM system (248), as
would be done in the case of linear equations. This greatly reduces the efficiency of this ROM, and
motivates one to consider some alternative way to handle the nonlinearity in (252), so that inner
products involving f(uy) need not be recomputed at each time step.

Solution for the Interpolation Points: “Best” Points vs. Hierarchical Points

In order to recover efficiency, let us develop the coefficient function approximation for the non-
linear terms in (237) by employing the “best” points interpolation of [75, 74]. We outline the
general procedure below.

Suppose K snapshots have been taken of the (vector-valued) primal unknown field, at K differ-
ent times:
S"={E!(s) =ul(s): 1 <k <K} (256)

Here, the u’;l (s) are vectors of state variables at grid point locations, each containing a single solu-
tion (snapshot) from the numerical simulation.

Given this set of snapshots of the primal unknown field u, one can construct the following set
of snapshots of the non-linear (scalar-valued) function f defined in (244):

S = {&l(s) = F(uj(s)) : 1 <k <K} (257)

The snapshot sets are assumed to be spanned by an orthonormal basis, {(1)51}%:1. A coefficient-
function approximation of f is defined as

M
fu="Y Budl. (258)
m=1

Here, the coefficients [3,, are solved from

M
Y 00Gz)Bm=fu(z), i=1,...M (259)
m=1

and {z;}?, is a set of interpolation points.
We now define the best approximations of the elements in the snapshot set as:

frr(uh(+)) = arg min (i) —wul], 1<k<K (260)

warEspan{{.....01,}

Orthonormality of the ¢£1 implies that

E

Z ok ol (s), 1<k<K (261)
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where
= (0, f(ui(-)), m=1,..M1<k<K (262)

The “best” interpolation points [75, 74] {s PAM_ are defined as the solution to the following
optimization problem:

2
minge_gpeq Tl |0 )) ~ Zoy B oo )04 .
G OB ost) = S, 1 <m <M 1<K <K

Substituting (261) into (263) and invoking the orthonormality of the {(I)m}m |» We obtain:
b
min bp pr.Q Zk 1 Z ( Bk (Sl 5 A;)) (264)
AP BEY ) = (), 1 <m<M1<k<K

i.e., the set of points {sm }M | 1s determined to minimize the average error between the interpolants
fM( ) and the best approximations fy;(-). For implementational purposes, it is useful to rewrite
(264) as

. ~ & /b b
mlnsfﬂ...,s;‘.feg):g 1 (G = Bg (515 o501))? (265)
bp\ & b b b
ORI Bupm (5T sshy) = FU(sh)), 1<m<M,1<k<K
where Q = MK and, for 1 <m <M, 1 <k <K,
o, —Oﬂ(k 1M+
" (266)

B _Bk )M+m

The solution to the least-square optimization problem (265) can be found using the Levenberg-
Marquardt (LM) algorithm®. According to [74], the optimal solution is typically reached in less
than fifteen iterations of the LM algorithm.

As noted in [75], the solutions to (265) are in general non-unique, as the objective function
defining the “best” points is usually non-convex. As a consequence, any iterative minimization
algorithm used to solve (265) is very sensitive to the initial guess.

One systematic approach that works well for selecting the initial guess for (265) is to first
compute the so-called “hierarchical” interpolation points'?, {s},ﬁf }%:1 and then use these as the
initial guess in ﬁnding the “best” points. The hierarchical points are less expensive to construct than
the “best” points {sm m—1- as they are computed one at a time by solving a sequence of univariate
optimization problems. They also exhibit the nice property that {s%”,...,si’} C {si? ..., s" +1} for
m=1,...M—1.

°E.g., by employing the 1sqnonlin function in MATLAB’s optimization toolbox.
10For more on the hierarchical points, the reader is referred to Section 2.2.3 of [75].
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The solution procedure for the hierarchical points is as follows. To obtain the first hierarchical
" one computes the minimizer of the following (univariate, or 1D) optimization problem:

point, s,
) h
min g ¢y Zf 1((*]1{ - Bk(s1p))2

0] (s1")BS (1) = f(uf(s)"), 1<k<K o

Then, for L =2,...,M, one finds sgp and appends it to the sequence {si’p , ...,sﬁ{ |} already com-

puted, where S}sz 18 defined as the minimizer of

min o _o Y fy (of —Bf (7))

Y 1¢f( h”)Bk(sm)— Fk(shP)), 1<m<L-1,1<k<K (268)
0] (7 )B"(s;’f) Ful(s37), 1<k<K

where L =2,...,M and Oc;‘ is as defined in (262).

As will be illustrated in Section 5.2, the objective functions in (268) are, like the objective
function in (265), in general non-convex, meaning they possess multiple local minima. However,
as each minimization (268) is univariate, one could, rather than using an iterative optimization
procedure to obtain local minima, compute the global minimizers that solve (268). This idea is
explored further in Section 5.2.

Reduced Order Approximation to (237) with Interpolation

Given the “best” points for f, i.e., the solutions to (265) (or any set of interpolation points), call
them {sm}m 1> it is straight-forward to apply the interpolation outlined in Section 5.2 to the non-
linear function f(u) (244). We begin by computing snapshots for the non-linear function f in
(244). From these snapshots we compute the interpolation points {sm}M | following the approach
outlined in Section 5.2 (see also Section 2 of [74]). Given {sm} _, and {¢f

so-called “cardinal functions” {\|!m} _, by solving the following linear system
04 (s) = A (s) (269)

where ¢};(s) = (07 (), -...04,(5))7 and Wj;(s) = (W] (5),....w};(5))7. and A;; = ¢/ (s]). Note that
(269) is well-defined, as the basis for f, like f itself, is scalar. Note also that the cardlnal functions

satisfy ulj(sl-f) = 9.

m—1» one obtains the

Given the interpolation points {sﬁ,} and the cardinal functions {\I!,];}, one can approximate f
as:

f(u) Z flu(s)))w), €R (270)

so that

Ju= ff(ﬂz{, ) Yin (271)
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The projection of fy; onto the " POD mode for u can be written in matrix/vector form. To do

this, note that, for a general function f3s(ays) and for / = 1,...,M, we have that:

(0. Chulan)) = (8. Z01 Cf (T ani(sh)) wih)

M u f M ur f (272)
=T [0 Cvhal £ (i adi(sh))
Remark that (272) is a matrix/vector product of the form G f <Zﬁ‘f:1 an¢,”;(s£1)) where
Gon = | @3- Cyae (273)

for 1 <m,n < M (so that G € RM*M),

It follows that, with the interpolation procedure employed here, our ODE system for the ROM
coefficients is now

ay =F —Lay — Gf(D/ay) (274)
where F and L are defined in (250) and (251) respectively, the entries of G are given by (273), and

HCAR A

D/ = : : e R?MxM (275)
Oi(sh) - Balshy)
To clarify the notation in (274), namely what is meant by a function f of a vector:
"4 (s an 7 (o 00T Jan)
f(Dlay)=f : = : eRM (276)
1 @ (k) £ (Zh di(st)an

where f( %:1¢z1(s{)am> is defined as in (255).

Essentially, in the interpolation procedure outlined here, recomputation of inner products (pro-
jection) of the nonlinear terms at each time (or Newton) step is replaced by evaluation of the basis
functions at the pre-computed interpolation points (275). There is also a matrix inversion (269)
involved in solving for the cardinal functions {w{:,}],‘n”:] (269). This is the key difference between
the ROM with interpolation (274) and the ROM without interpolation (248), and what makes (274)
far more efficient. The formulation and solution of the ROM with interpolation, including compu-
tation of the “best” points and time-integration, is summarized in Algorithm 1.

Some Numerical Results for (244) with a Fourier Cosine Reduced Basis

Since we are interested in formulating a Galerkin Reduced Order Model (ROM), we seek a basis
that satisfies the boundary conditions, namely (238) and (239). It turns out that a Fourier cosine
basis, defined by

Om(s) =cos(n(m—1)s), m=1,...M (283)
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Algorithm 1 Summary of ROM solution procedure of (237) with “best” points interpolation
1. Compute a set of K snapshots for the primal unknown field u:

S"={&/(s) =uk(s): 1 <k <K} (277)

2. Given this set of snapshots of the primal unknown field u, compute the following set of
snapshots of the non-linear function f (244) from (277):

57 = {E[(s) = f(uf(0) s 1 <k <K} @78)

3. Compute an orthonormal basis {q){ , ...,(1)1{,1} for f.

4. For the nonlinear function f(u) in (244), apply (for instance) the Levenberg-Marquandt (LM)
algorithm to solve (265) for the “best” points s?” = {slfp , ...,sﬁf}.

5. Compute an orthonormal basis {0, ...,¢},} for u.

6. Compute the matrix L. and vector F from (251) and (252) respectively.

7. Compute A = A(s"P) at the best points, with:

A = 0 (s (279)

8. Compute the set of cardinal functions {W{ yeees WL} by solving ¢{,I = A‘l’{/r
9. Compute G from

Gon = [ - CWa0 (280)
Q

10. Compute D/ from
DI, = 0%(z},) (281)

11. Advance the following ODE system forward in time using a standard time-integration
scheme (e.g., Euler, Runge-Kutta, etc.).

ay+Lay—F+Gf(D/ay) =0 (282)

(Note that Newton’s method is not required if an explicit scheme is employed.)

for 0 < s < 1 satisfies these boundary conditions. To generate some preliminary numerical results,
we will therefore employ a scalar Fourier cosine basis for each y and 0:

y(t,s) = ym(t,s) Z a),(t)cos(m(m—1)s) (284)

0(t,s) ~ Oy (T,s) Z a) (t)cos(n(m—1)s) (285)

It is well-known that the Fourier cosine basis is orthonormal in the L, inner product; hence, we
will take as (-,-) the Ly(]0, 1]) inner product. It follows that the coefficients in (284) and (285) are
given by

@y, (1) = (¥(T,5),co8(n(m —1)s) (0,1 = /01 y(t,s)cos(n(m—1)s)ds (286)
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and
1
a® (1) = (6(1,s),cos(m(m — 1)s)1,(0,1)) E/O 0(t,s)cos(m(m—1)s)ds (287)
respectively.

For concreteness and to generate some numerical results, we fix the properties in the equations
(237) to those summarized in Table 3. As one can infer from Figure 15, the solution exhibits a limit
cycle for D = 0.170. One of our goals is to see if the ROM solution with interpolation captures
this limit cycle correctly.

Table 3. Fluid properties used in the numerical solution of (237)

Property Symbol | Value

Peclet number for heat transfer Pey, 5.00
Peclet number for mass transfer Pe,, 5.00
Dimensionless heat of reaction B 0.50
Dimensionless activation energy Y 25.0
Dimensionless heat transfer coefficient B 2.50
Reference dimensionless temperature 0o 1.00
Damkohler number D 0.17

The reduced order model for which we give numerical results was generated by taking K =701
snapshots of the solution fields y and 6, at time increments dt = 0.25 apart. The solution fields
were generated using a fourth order finite difference approximation to the spatial derivative terms
in (241) and a fourth order Runge-Kutta time-integration method. Numerical tests reveal that, to
capture the correct limit cycle, a reduced basis Fourier cosine basis of size at least M = 6 modes is
required. Below, we give some results for M = 6 and M = 10.

Tables 4 and 5 give the uniform, hierarchical and “best” points for a basis of size M = 6 and
M = 10 respectively, and the nonlinear function (244). The “best” points are computed by solving
the optimization problem (265) using the 1sgnonlin function in MATLAB’s optimization toolbox,
and with the hierarchical points as the initial guess. We note that the objective function in (265)
is not necessarily convex, so it may possess multiple local minima, which implies that the “best”
points are non-unique. The same is true for the objective function that defines the hierarchical
points. Since in this latter case of the hierarchical points, the minimization is univariate, it is
possible to obtain hierarchical points that are global minima of the relevant objective function
(third column of Tables 4 and 5). These points can be quite different, as one can see by comparing
columns two and three of Tables 4 and 5. Indeed, Figure 16 shows that the objective function
defining the second and third hierarchical points (and subsequent hierarchical points) possesses
multiple local minima. A surprising observation is that it turns out not to matter which hierarchical
points, the local minimizers (column two of Tables 4 and 5) or the global minimizers (column three
of Tables 4 and 5), are used as the initial guess to obtain the “best” points in column four of these
tables. Selecting s**/ (the uniform points) as the initial guess produces in general a different set
of “best” points, however.
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The ROM ODE system resulting from the discretization (274) was advanced forward in time
using a nonlinear fourth order Runge-Kutta (RK-4) time integration scheme, with time step AT =
1073

Figures 17 and 19 show the L,([0, 1]) errors in the ROM solutions computed using M = 6 and
M = 10 Fourier cosine modes respectively with the interpolation outlined in Section 5.2. Errors
are computed relative to the snapshots for uniformly spaced interpolation points versus the “best”
points. It is found that using the “best” points reduces the error by an order of magnitude for
M = 6. One can also see by comparing Figures 17 and 19 that there is greater payoff in using the
“best” points for smaller M.

Figures 18 and 20 depict the limit cycle computed by the 6 and 10 mode ROMs (respectively)
with “best” points interpolation. There is a slight phase error when M = 6 because so few modes are
employed; nonetheless, it is clear that the nonlinear behavior, namely the limit cycle, is captured.
There is excellent agreement between the ROM limit cycle and the snapshot limit cycle for M = 10
(Figure 20): the non-linear behavior is captured with the correct phase/magnitude.
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Table 4. Uniform (s*/), hierarchical (s"”) and “best” (s””7) points

for M =6
sif | s"P (local minimizer) | s (global minimizer) sbp
0.0000 0.0291 0.20 0.0572
0.2000 0.1202 0.25 0.2465
0.4000 0.2211 0.44 0.4203
0.6000 0.3252 0.72 0.5909
0.8000 0.4311 0.77 0.7578
1.0000 0.5378 0.78 0.9211

Table 5. Uniform (s**/), hierarchical (s"?) and “best” (s””) points

for M =10
sif | " (local minimizer) | s (global minimizer) sbp
0.0000 0.0945 0.01 0.0291
0.1111 0.1021 0.04 0.1202
0.2222 0.2568 0.20 0.2211
0.3333 0.3355 0.25 0.3252
0.4444 0.4407 0.42 0.4311
0.5556 0.5490 0.44 0.5378
0.6667 0.6659 0.50 0.6443
0.7778 0.7014 0.77 0.7504
0.8889 0.8529 0.78 0.8560
1.0000 0.9157 0.87 0.9564
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Other Orthogonal Bases: Some Difficulties with a Proper Orthogonal Decomposition (POD)
Basis for the Tubular Reactor ROM

We end the discussion of the 1D non-linear tubular rector ROM with some comments regarding
the performance of the ROM with a Proper Orthogonal Decomposition (POD) basis!!, instead of
a spectral basis like the Fourier cosine basis (283).

Numerical experiments with a POD basis suggest that POD is a poor choice of ROM basis for
this problem. In particular, it is observed that:

e The method of snapshots appears to break down when computing bases of M greater than
approximately 30 for the K = 700 snapshots of the field u. Non-orthogonal modes begin to
appear.

e The Fourier basis seems to be much more efficient at representing the nonlinear function
f(u) (244) than the POD basis.

The second point is likely the primary cause of the trouble. Indeed, POD is optimal in rep-
resenting u but not necessarily f(u), so its inadequacy is not entirely surprising. The excellent
results with a Fourier basis can further be attributed to the smoothness of this basis, as well as the
fact that the exact derivatives of the basis functions are available.

5.3 An Entropy-Stable and Efficient Reduced Order Model (ROM) for the
3D Compressible Navier-Stokes Equations

Having formulated the “best” points interpolation of [75, 74] in the context of a non-linear Galerkin
reduced order model, and demonstrated its application to a simple 1D non-linear convection-
diffusion-reaction system (Section 5.2), let us now turn our attention to the equations of interest,
namely the three-dimensional (3D) compressible Navier-Stokes equations. Following a discussion
of the fluid variables, the governing equations and the boundary conditions , we exhibit an entropy-
stable inner product for the Galerkin projection step , and formulate the “best” points interpolation
procedure outlined in Section 5.2 to handle the non-linear terms present in these equations.

Notation and Governing Equations

In terms of the conservation variables U, the Navier-Stokes equations can be written as 12 (78]

U;+F;; =F},+F}, (288)

"The reader is referred to Section 2.2 for an overview of Proper Orthogonal Decomposition (POD).
2Note that we are employing the so-called Einstein notation, or implied summation on repeated indices, so that,

o —OF | dF, | JF3
<e.g.,F,7,:axl —|—ax2+ax3.

87



where, in three-dimensions (3D):

Ui p
U, puj
U=| Uz | =]| pw
Uy pus
Us pe
0 0
O1i Tl
Fi=uU+p| & |, F=| tw |,
83 T3i
u; TijUj

S o oo

—qi

(289)

(290)

fori=1,2,3. F; is known as the convective or Euler flux, F} is the viscous flux, and F lh is the heat
flux. The variables and parameters appearing in (289)—(290) are defined in Table 6. The specific
heats are assumed to be positive constants. Moreover, we require that

2

Table 6. Fluid variables

k>0

(291)

Variable Physical Meaning Expression

p fluid density

uj fluid velocity in the i direction

dij Kronecker delta dij = { (1): i)ftllle_r V‘V] e

e total energy density e=1+ %uz

1 internal energy density 1=c¢,0

0 absolute temperature

cy specific heat at constant volume

Cp specific heat at constant pressure

Y ratio of specific heats Y=cp/cy

p fluid pressure p=(—1)pt

Tij viscous stress Tij = Mg i O;j + u(ug j+uj ;)

A, u viscosity coefficients

qi heat flux qi = —X0;

K conductivity

n thermodynamic entropy density per unit mass

S s=mn/cy=In(pp~7)

Ky nondimensional entropy [Gibbs’ equation]

t time

X position vector in Cartesian coordinates x! = (x1,x2,x3)
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(288) is the conservative form of the 3D compressible Navier-Stokes equations. These equa-
tions can also be written in non-conservative form as

UJ —I—AiUﬂ‘ = (Kl'jUjj)J' (292)

where A; = A;(U), K}; = K};(U) and K}; = K};(U) are defined by

F,‘J' = Fi7UU7,‘ = A,‘U’,‘ (293)
F/=K/U, (294)
F/ =K},U (295)
and
K;; =K}, + K}, (296)

Let us for now neglect the far-field boundary conditions, so that we consider only the solid
wall boundary conditions, denoting the solid wall boundary of the domain Q by dQy = 0Q. The
relevant boundary conditions at the solid wall are:

no slip BC: u=0, ondQy (297)

adiabatic wall BC: VO-n =0, ondQy

This document (Section 5.3) also includes a discussion of the no-penetration boundary condition:
no-penetration BC:  u-n=0, ondQy (298)

which it may be desirable to implement, for instance, if the basis functions employed do not satisfy
the no-slip condition at the wall.

Clausius-Duhem Inequality, Entropy Variables and Symmetrization of the Navier-Stokes
Equations

In designing a Galerkin Reduced Order Model (ROM) for the compressible Navier Stokes equa-
tions (288), we are interested in defining an inner product in which the Galerkin projection will be
stable. As discussed in [76, 78], stability can be ensured by the energy method.

For the full (non-linear) Euler or Navier-Stokes equations, the energy method can be closely
related to the second law of thermodynamics, or the Clausius-Duhem inequality, namely

d qin;
4 onaa > — / ds 299
dt /Q pass = oQy 0 (299)

where 1 is the thermodynamic entropy density per unit mass (Table 6). (299) essentially states that
the entropy of the system is non-decreasing. For (288), energy estimates, or the satisfaction of the
entropy inequality (299), imply that the semi-discrete solutions possess stability properties akin to
those of the exact solutions of the governing equations [76, 78]. We will call solutions that satisfy
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(299) “entropy-stable”. Our aim here is to develop a transformation (symmetrization) and define
an inner product such that the Clausius-Duhem inequality (299) is necessarily satisfied for the
Galerkin ROM we will build for the compressible Navier-Stokes equations (288) with boundary
conditions (297).

To develop a Clausius-Duhem inequality-preserving Galerkin projection of the equations (292),
let us introduce a change of variables U — V:

U=U(V) (300)

We will refer to V as the “entropy variables”. In terms of the entropy variables V, the equations of
interest (292) are:

AoV, +AV,—(K;;V;)i=0 (301)
where!3
Ag=Uy (302)
A =AA (303)
K,‘j = KijAO (304)

It is well-known that the matrices A; in (292) are non-symmetric. However, it is also well-known
that all linear combinations of the A; possess real eigenvalues and a complete set of eigenvectors,
meaning U; + A;U; = 0 constitutes a hyperbolic system of conservation laws. We seek a change
of variables (300) such that:

1. The matrices A and A, are symmetric, and

2. The matrix ~ ~ ~
3 Kii Ko K3
K=| Ky K»n Koy (305)
K31 Kz Kj;3

1s symmetric positive semi-definite.

If the transformation (300) is defined such that these properties hold, the resulting system in the
entropy variables will be a symmetric hyperbolic system.

Following the symmetrization approaches of [76, 78], we define the change of variables (300)
with the help of so-called generalized entropy functions. A generalized entropy function H = H(U)
is by definition a function that satisfies the following two conditions [78]:

1. H is convex!?.

3The reader is referred to Section C.1 of Appendix C for explicit expressions of the symmetrized matrices (302)—
(304).
14The convexity of H is equivalent to the positive-definiteness of A, since Ay I = V.u=Hyu.
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2. There exist scalar-valued functions 6; = 6;(U), i = 1,2, 3, referred to as entropy fluxes, such
that
HyAi=oiy (306)

The following theorems, quoted from [77], delineate the relationship between symmetric hyper-
bolic systems and generalized entropy functions, and will be employed in our symmetrization of
the equations (293):

Theorem 3.2.1 (Mock). A hyperbolic system of conservation laws possessing a generalized en-
tropy function becomes symmetric under the change of variables

Vi =Hy (307)

Theorem 3.2.2 (Godunov). If a hyperbolic system can be symmetrized by introducing a change
of variables, then a generalized entropy function and corresponding entropy fluxes exist for this
system.

It is shown in [77, 78] that for the compressible Navier-Stokes equations (292), appropriate
choices for the entropy flux and entropy function are

6, =Hu;, H=—pg(s)=—ps (308)

respectively. Here s is the non-dimensional entropy, s = Mn/c, (Table 6), which satisfies s =
In(pp~Y) + const.

With the choice of affine entropy flux (308), the transformation U — V (307) is given by

—Us+pi(y+1-—5s)
1 U2
V=— Us (309)
pL Us
_l]1

where
(Yy—1pt

310
o7 (310)

s=1In

1
pL="Us— — (U3 +U; +U?) (311)
2U,

The inverse mapping V — U is given by
—Vs
1%}
U=pt V3 (312)



where

[ y—1 Y0 _S
o[t () o1
Y

Vi (v2 +VE V) (314)

We conclude the discussion by calling attention to the fact that the affine entropy flux (308) is
not homogeneous. To be called a homogeneous flux function [76], H must be selected such that:

UyV =pU (315)
FiyV = BF,; (316)

for some B € R, where F; = F;(V(U)) (the Euler fluxes in the transformed entropy variables). As
shown in [77], the viscous terms in the Navier-Stokes equations will be symmetric and positive def-

inite after symmetrization for any member H = —pg(s) of Harten’s generalized entropy functions,
in particular the following family of exponential homogeneous flux functions:
h(s) =Ke™ =K(pp'"), K.x#0 (317)

However, as proven in Section C.5 of Appendix C, if the heat flux term Ff-’i is present in the
equations (288), the only way for the augmented heat flux matrix (305) to remain positive semi-
definite is if H is affine in s, i.e., if H has the form (308). It is for this reason that we have selected
the inhomogeneous entropy flux function (308) for the compressible Navier-Stokes equations (288)
instead of the homogeneous flux function (317). The latter could be used for the Euler equations
or the Navier-Stokes equations with Fh = 0. In our case, since Fh = 0, we select (308) to obtain
the entropy-stability result in Theorem 5 3.1.

Entropy Stable Galerkin Projection of the Symmetrized Compressible Navier-Stokes Equa-
tions with Boundary Conditions

Let us now examine the stability of the Galerkin projection in the L;(Q) inner product of the
symmetrized compressible Navier-Stokes equations (301) with boundary conditions (297). We
will say that the Galerkin projection is “entropy-stable” if it satisfies the Clausius-Duhem entropy
inequality (299), or the second law of thermodynamics. Per the discussion in [76, 78], we aim
to show that the change of variables (309) is such that when the transformed equations (301) are
projected onto an approximation mode, the Clausius-Duhem inequality is respected ab initio for
all numerical solutions.

Assume the entropy variables have been expanded in a vector basis {¢, —1 € R>:
V(x,1) = Vy(x,1) Z am(t (318)

where the a,,(t) are the modal amplitudes (or ROM coefficients) to be solved for. Assume the basis
is orthonormal in the L,(€2) inner product, so that (¢;,¢;) = §;; forall i, j=1,...,M.
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Theorem 5.3.1. Consider the symmetrized compressible 3D Navier-Stokes equations (301) in an
open bounded domain Q C R3, with the no-slip and adiabatic wall boundary condition (297) on
the boundary 0Qy. Define the transformation U — V given by the entropy flux (308), so that
the relationship between U and the entropy variables V is (309). Then the Galerkin projection of
(301) with boundary conditions (297) onto an approximation mode ¢ j in the L? (Q) inner product
is “entropy stable” (i.e.., satisfies the entropy estimate (299)) if the approximation modes ¢ ; satisfy
the no-slip condition on 0Qyy, i.e., if

07 =07 =0¢7=0 (319)

for j=1,....M where ¢§- denotes the i component of(l)jfor i=1,...,5.

Proof. Let us work out the projection of each of the terms at (301), one at a time. Premultiplying
(301) by VT and integrating over Q, we have:

Jo VAWV, dQ = [(HyUyV ,dQ

= [oHyU,dQ (320)
= JoH,dQ
Note that 3
VTA,‘ = (H7UA,')A0 = Gi,UU,V =0;V (321)
Now, for the convection term:
- oV oV
/ viAa a0 - / Gy dO — / (Hup) 1dQ (322)
Q ox; Q  ox; Q :
——
Gi,i

Moving on to the diffusion term:

. jV7de+fQ(VTKijV7j)7idQ
= — Jo VIKiV jdQ+ [0, VIKi;V jdS
— Jo VIKiV jdQ+ [5o, VIKijn;AgV ;dS
— Jo VEK;V jdQ+ fho, VI (K}, +K})nUyV jdS (323)
= — [o VIK;jV jdQ+ [30,, V" (K} + K,)n;U ;dS
= — Jo VIR,V jdQ+ [30, VT (F) +F)nidS
= — [o VIR,V jdQ+ [y0, VI F/ndS+ 1 [5q,, %5

Ja VI (KijV j)idQ =~ [oVIK;
~i
i

I
N

ds

The integrand in the first boundary integral in (323) becomes, after the application of the no-slip
condition (see (415))

0 0
(=VsVig1,1 4+ Vig1 Vs = VsVa,i + VaVs i) Vv avowe | m
Fin]™ = 2| (—VsViero+ Viei Vo — VsV + VaVsng | +4 YsVit, i_V’HVS” n
S| (=VsVig1 3+ Vig1Vs 3 — VsVa, +VaVs i)n; Vs n3
0 0
(324)
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Let ¢ i € R’ be an approximation mode for the primal unknown field in the entropy variables,

V, and assume that ¢ ; satisfies the no-slip condition (e.g., assume q>§, ;, ¢§ on dQyy is zero-ed out
a posteriori in the implementation to ensure that it satisfies no-slip). Then, it follows from (324)
that [(])]TFani]’” = 0 necessarily for all j, meaning [V F/n;]"™ = 0.

Putting (320), (322) and (323) together, we obtain:

& JaPn)dQ = oo VIRV dQ+ o o [—(H“i)-,i —(%) ,i] aQ

= [oo VIR,V jdQ+ & oo, | -H  wn, = (§)mi| dS
=0 (by no-slip BC) (325)
~ in;
= Joe VIRV d =L b, (%) as

——
=0 (by adiabatic wall BC)
>0

or
4 / oNdQ > 0 (326)
dt Jo

which implies non-decreasing entropy (299), and therefore entropy-stability of the Galerkin pro-
jection. O

Weak Formulation and Implementation of Boundary Conditions (297) and (298)

Let us now formulate a weak implementation of the boundary conditions (297), using the vis-
cous fluxes to implement the no-slip condition. We also formulate the implementation of the
no-penetration boundary condition (298) using the convection term, which may be required for the
numerics if the basis functions ¢,, do not satisfy the no-slip condition on dQy . Projecting (292)
onto the mode ¢,,, gives:

Ja®nAoV.dQ = — [o0, AV dQ+ [o (K} +K]IV,j) dQ
= fg(%Ai),inQ - fQ ¢Zn.iKijV»J'd‘Q
— / N oL [Ain;V]"PdS + /a . on K} iniV j1"dS + /a . ¢,7,;[K?jn,-v7,-]“dds
w 114

) W _
:7,;1;, " e
(327)
From Sections C.2—C.4 of Appendix C, we have that:
0
—pLsny
[AnV]"" = | —pusny (328)
—pisn3
0
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0 0

(=V5Vig1,1 +Vig1Vs1 — VsVa i +VoVs i)n; ni
- 3 3 ) 5 _V5V 17. +V 1V57
[KimiV "™ = £ (=VsVip12+Vip1Vs o —VsVa i +VaVs jnp | +A LT

V52 (—V V. . _ . N V52
5Vir13+ Vi1 Vs 3 —VsVa i+ VaVs i)n; n3
0 0
(329)
and
[K}nV ;] =0 (330)
Denoting
[Omln = Ot + Oz + Qi3 (331)
we obtain the following expressions for the boundary integrals in (327) (Table 7).
Table 7. Boundary integrals arising from the weak implementa-
tion of the BCs (297)
Boundary Integral Expression
T L (v2.y2.72
117 YV — b (VEHVEHVD)
LY oo | ] exp ( Ty —— ) Y= Vit 535 (V2 + V3 + VD)l [0nludS
s Ja vl; [—u(VsVig1,; = Vi1 Vs j+ VsVi1 i — Vig1 Vs ) )nig™ !
" —A(V5Vig1,i — Vig1Vs,i) [Om]n] dS
ad
I 0

Note that if the approximation modes ¢,, satisfy the no-slip condition on dQy, i.e., 02, =0 =
o} = 0, then the integrals I,/ and I in Table 7 are identically 0: I, = I = 0.

The non-linearity in the full Navier-Stokes equations (288) is in the advection term, or Euler
fluxes A;. Note, however, that the diffusive terms in the entropy variable analog of (288), namely
(301), are also non-linear, due to the fact that the symmetrizing matrix (Jacobian) A =Uy is a
function of V. Hence, all the symmetrized matrices, namely A; and K; ; will be non-linear in V; in
the ROM with boundary conditions, the boundary integrals (Table 7) will contain non-linearities
as well if the basis functions do not satisfy no-slip. Moreover, since Ay = Ao(V), while one has
that (¢;,¢;) = &;; for any two basis functions ¢ ;, ¢;,

(9;,A00;) # &ij (332)

A consequence of (332) is a mass matrix will appear in the semi-discrete ROM to be advanced
forward in time (see e.g., (366)).

Introducing the shorthand, for V{,V; € RS:
(V1,Va) = / VivadQ, (Vi,Va)aa, = /a VIv,ds (333)
Q Qy
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the governing equations (301) projected onto an approximation mode ¢,, are

<¢m7A0VJ) - ((q’mAi)J?V) + (¢m7i7KiJ'Vaj) <¢m7 [Ainiv]np>aﬂwj+\<¢m7 [K})jnivaj]ns>aﬂ%

N

:EP :Eziv
+ (@, [KiniV )00, =0
(334)
or (setting 1,4 = 0; see Table 7)
(¢m7A0V,t) = (¢m,i7AiV) + (¢m7Ai7iV) - (¢m7i7KijV7j> +<¢m7 [Ainiv]nprWJ
_
Vv “ ns (335)
= (@ K5V 1% Dy
m
Substituting the modal expansion (318) into (335), one obtains
o (0, [Aolu®,) dn = (0,0 Al Vin) + (0, [AiilnVir) — (0, [Kijlar Vs, j) (336)

(0, [Ainiv];lvlpbﬂw — {0, [Kfj”iv,j]%agw

where [Aoly = Ao(Vi) = Ao (X2 ax(1)9,,) and similarly for the other matrices with “M” sub-
scripts in (336).

All the terms in the projected equations (335) contain non-linearities'®, including the term on
the left-hand side. We will denote the non-linear terms as follows:

[fo(Var)ln = [Aolud,, n=1,...M (337)
£;(Vy) = [AiluVy, i=1,2,3 (338)
£4(Vi) = [AiilmVum (339)

f:(Vu) = [KijluVmj, i=5,6,7 (340)
fs(Vy) = [AiniV]Xf (341)

fo (Vi) = [KimiV ] (342)

Then (336) takes the form (fori =1,2,3)

1 (0, fo(Var)ln) dn = (0,8 (Var)) + (0,8 (Var)) — (8,084 (Vi) + (0, B8 (Vi) oy
—(®,,,f9(Var)) ooy )

fort € (0,T] subject to the initial condition V(0,x) = V(x). Once discretized in time, (343) will
yield a non-linear discrete system of equations that can be advanced in time using an explicit time
integration scheme, or by combining an implicit scheme with Newton’s method at each time step.
Note that, unlike in the case of a ROM for linear equations, the left-hand side of (343) will contain
a mass matrix that will need to be inverted during the time-integration of the ROM.

I5As discussed in Section 5.3, if the approximation modes ¢, satisfy the no-slip condition at 0Qy the boundary
integrals I and I, vanish.
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“Best Points’ Interpolation for Non-Linear Projected Terms

As in the 1D tubular reactor problem of Section 5.2, applying the standard Galerkin reduced-order
model to (343) is inefficient due to the presence of the non-linear terms. To recover efficiency,
let us develop the coefficient function approximation (Section 5.2) to the non-linear terms in this
expression.

As outlined in Algorithm 1, one begins by computing snapshots K for the primal unknown field
V, at K different times #;:
SV ={& (x)=Vi(x): 1 <k <K} (344)

Given this set of snapshots of the flow field, one then computes snapshots for each of the non-linear
functions in (337) — (342):
St = (&0l (x) = [fo(VE(X))],: 1 <K<K}, n=1,..M (345)

SU={E/(x) =£;(VE(x)): 1 <k <K}, j=1,...,9 (346)

From these snapshots, one solves for the “best” interpolation points for each of the non-linear
functions (337)—(342), denoted here by:

{2}, < “best” (or any) interpolation points for [foly,n=1,..M (347

m=1 "

{z,,{}%:] : “best” (or any) interpolation points for f;, j =1,...,9 (348)
following the approach outlined above in Section 5.2 and in [74].

We note that the main difference between the non-linear functions that appear in the projected
Navier-Stokes equations (343) and the projected equations for the tubular reactor (247) is that the
non-linear functions in the former are vector-valued. However, in practice, this poses no difficulty
for the solution procedure of Section 5.2, as this exact procedure can be applied to each component
of each of the non-linear vector-valued function in (337)—(342). For concreteness, let f; € R
be any of the vector-valued functions in (337)—(342), and let f ]l denote the " component of f;
for j=0,1...,9, i=1,...,5. Then, each of the components of each of the functions f; can be

expanded in an orthonormal (scalar) basis as, denoted here by {q)m _;- Now, we can define the
best approximations of the elements in the snapshot set as:

i3 (VE) = Zoc,,{ (x), 1<k<K (349)

where
ol = (Om, FIVEC))), m=1,...M,1 <k<K (350)
fori=1,. 5 Jj=0,1,...,9. Now, the interpolation points for each component of each nonlinear

function {zm WM eQc R? are defined as the solution to the following optimization problem:

iy () = EM, Bl 1, 200 0

MO8 () BY (21, zat) = i), 1 <m<M

ming, . .z,cQ

(351)
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Substituting (349) into (351) and invoking the orthonormality of the {¢m we obtain:

m=1>

. i of

i i , (352)
MO 2B (s mt) = filz), 1 <m<M

1.e., the set of points {zm }M | is determined to minimize the average error between the interpolants
*

[ f]’] (+) and the best approximations [f ]’] 37(+). Comparing the optimization problems (352) and
(263), one can see that these are identical, with the general function f in (263) replaced by f i
the i"" component of f;, one of the non-linear functions in (337)—(342), and so we refer the reader
to Section 5.2 for details of the solution procedure for the “best” (or, hierarchical, if desired)
interpolation points.

Given a set of interpolation points zf for f;, i one can define the cardinal function {\p } for f; i
by

o0 (x) = Al (x) (353)
where ¢/(x) = (6] (), .., 005 (x >>Tandwjf;<> (W (), W ()7, and Alh = 01 (21)). As

before the (scalar) cardinal functlons \|fm satisfy \p{n (Zi:) = Oun. Given the interpolation points

{z _; and cardinal functions {\|Im} (353), one can approximate the i’ component (i=1,...,5)
of f; (337) (342) by

< Ui it

oV~ [l (V=Y 15 Nynl" €R, n=1,..,.M (354)
m=1

fi(V) ~ ij I \VWZG]R i=1,.5j=1,..9 (355)

Reduced Order Approximation to the Symmetrized Compressible Navier-Stokes Equations
with Interpolation

Our reduced-order approximation, (343) but now with interpolation, is obtained from (354) and
(355) and takes the following form

Yl (0, [fo(am)]n)dn = (8,5 Fi(am)) + (8, Fa(anm)) — (8, Firalan)) (356)
— (0., Ts(am))aqy — (O Fo(am))aqy,

form=1,...,M, where al, = (ay,...,ay) € RM and

E

m=1 m=1

Filu~ [fiam)l = Y Ifi (Z am(t)¢m(z,[,{5]")> Wil ), n=1,..M (357)
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M m 1
fi= filan) = Z;(Zam )wm() j=1,..,9 (358)

m=1

It is convenient to write (356) in matrix/vector form, as would be required for numerical im-
plementation. To do this, note that, for the i i=1,..5 component of f;(ay) and for/ =1,...,M,
we have that (implied summation on the i = 1,..., 5, and letting ¢; denote the i component of 9):

(00.8(am)) = (0] fiCaw))

:(¢;', 1f’(ZMlan¢( ’)) i

= Jo 9] { {f’ (ZM @, (7)) )) wﬁ} dQ (359)
=Yom-1 {/9(4)}\1!51 0P 0w ol otwi)do } Zan¢ Z3) )
) Gﬁxs A GRSXI

where, to further clarify the notation:

£ and, ()

72 zﬁilan%(zi{ )

u f 3 M 13 5
£ | Y and,(za) | = | 7 (0 and,(z)) | €R (360)
n=1 .
£IM a0, (2
f5

£ { By and (2t )

(359) is a matrix/vector product of the form GUf;(D%ay) where

Gl 2fz3f34f45f5Q RIXS 1
1[5(m—1)+1:5m] — (¢IWM7¢lea¢le O/ W , 07 W )dQ € (361)

for 1 < 1,m < M (so that Gfi € RM*5M) and

02 .. o))
pi=| : . € RN (362)

O(Z) . bz
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By ¢,,(zy ) we mean

<
Th

N
N

=

N

(363)

<
3
—
N
S
~
Il
= S

0 3k I» I 3~

N
S SRS SS

m
7
. W
A
3
S
A
<

=

N

AA/EAA

f;(Dliay) € R3M s defined analogously to (276).
J gously

Similarly, turning one’s attention to the left-hand side of (356) (with implied summation on
i=1,...,5asin (359)):

Yl (0, [fo(am) ] = XL, (¢f,[fé(aM)] ) d
=L <¢17 =1 [fo( —1an9,(Zm ol ))} WL{O]]()

= Iy Jo 0 {00y £ (EN lan¢([f0]k>)]kw£n]}dg

=z %_1[/(¢,wf° AR AR } (364)

eRIXS
u f,
fo Y andy(zn) || o
n=1 k
eRSXl
The entries of the mass matrix can be “read off” from (364), namely
M6 = Gl [f] (D[f"]kaM> e RM (365)

for 1 < k < M, where Gfolc and Dfolk are defined analogously to (361) and (362) respectively.

With this notation in place, (356) can be written in matrix/vector form as

May, = GUif;(Dbay,) + G4 (D%ay, ) — Gi+4f; 4 (D +4ay,) — Gty (DBay,) — Gy (DPay,)

(366)
(implied summation on i = 1,2,3). (366) can be integrated in time using a standard explicit
time-integration scheme, or an implicit time-integration scheme, with the application of Newton’s
method at each time step. We emphasize again that the result of formulating the ROM with interpo-
lation is all the inner-products are contained in the G'/ matrices (361), which can be pre-computed
prior to time integration of and/or application of Newton’s method to the ROM ODE system (366).
Similarly, the interpolated mass matrix (365) can also be pre-computed. The time-integration of
the ROM ODE system (366) will require inversion of this matrix, but since the number of modes
M will in general be quite small, the relative cost of this inversion is small.
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5.4 Conclusions

The present work has focused on techniques for building entropy-stable reduced order models
(ROMs) governed by non-linear partial differential equations (PDEs) in fluid mechanics. It turns
out that one can bypass the need to recompute inner products involving the non-linear terms at
each time or Newton step, thereby reducing the on-line computational complexity of the ROM, by
handling the nonlinearities using a “best” points interpolation algorithm [75, 74].

The said “best” points interpolation approach was tested on a model one-dimensional (1D)
convection-diffusion-reaction system of equations representing the flow through a non-adiabatic
tubular reactor [79]. Numerical tests on this simple non-linear problem revealed that the interpo-
lation procedure successfully captures the non-linear behavior (e.g., limit cycles) of the solution
when a spectral basis is employed. It also revealed some shortcomings of the Proper Orthogonal
Decomposition (POD) basis that one may wish to examine further in future work.

Following this preliminary testing of the interpolation, attention was turned to the key equations
in fluid dynamics, namely the compressible three-dimensional (3D) Navier-Stokes equations. The
nonlinearity present in these equations presents a challenge for developing provably stable ROMs.
This challenge was addressed with the help of a transformation that effectively symmetrizes these
equations. The Galerkin projection of these equations gives a discrete model that obeys the second
law of thermodynamics. Following a proof of the entropy-stability of the ROM solution with
appropriate boundary condition, an efficient “best” points interpolation procedure was formulated
to handle the non-linear terms in the symmetrized equations. Given this formulation, it should be
straight forward to implement the Navier-Stokes ROM with the proposed interpolation, and to test
the performance of this solution under different choices of bases.
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Appendix A Mathematical Details for Numerical Analysis of
the Fluid ROM

A.1 Projection Operator

Let 7/ and "M be vector spaces. By definition, a projection operator ITy; : %/ — VM has the
following properties:

1. Forall u € V, Iy (Ipu) = Myu (that is, I1y; is idempotent).
2. Forall u,v € V, My (u+v) = Myu—+ Iy (that is, I is linear).

3. ||| = 1 for any norm || - || on ¥ (a consequence 1. above).

4. Forallue v, a(rgy u) — Iy, (%—?) (that s, ITj, is a spatial-only operator, so time-differentiation
commutes with projection).

5. Forallve VM Tyv=v.

6. Forall v € (7M)+, TIjv = 0 (here (7”M)! denotes the subspace orthogonal to VM),

A.2 Diagonalization of A,

Let A, = Ain; + Asny + Asns. The matrices S that diagonalize A, (so that A, = SA, S~ !, with A,
given in (15)) are:

1 1 — A_
0 ny  np 5N —3N 0 n3 np n i
I I
n3 0 —m 32 —5m n3 0 —-—n —-n —%l’lz
1 -1 -
S = —ny —n 0 sn3 —5n S =
25 2(23 3 Ny —n 0 n3 ’Y_%n?’
S R S n nm n3 0 £
o o o 2 w 7z
26 2 —ny —np —n3 0 <
1P
(367)
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It follows that

(n3u’2—n2u’3—|—n1§')+y%n1p’
(n3uy —nquy —no ') — %nzp’
V = S_lq/ — (1121//1 —nlu/2+n3cl) _}_%mp/
y+ p
—u,+ &/
M 4, (D25 3 2
i1 {nl <¢k+ (E) q)k) _n2¢k+n3¢k] ak(t) (368)
2\ 2
Mmool —no (¢2+ <%> ‘1)2) +n30; | ax(t)
2\ 2
Y =7 + o) +ns (¢2+ (5) ¢2> a(t)
il [”1¢}c+”z¢/§+n3¢;§ + %4)2} a(t)
My =m0k =m0 — 30 + 503 a(r)

where (I)I{ = ( (])]i (I),% ¢,3< ¢;§ q>g ) € R? is the ROM basis vector.

A.3 Well-Posedness

Consider a general initial-boundary value problem (IBVP) of the form

U= Pu+F, t>0
Bu—g (369)
u=f, t=0

Here, P is a differential operator in space, and B is a boundary operator acting on the solution at
the spatial boundary.

Definition 2.8 in [30]: The IBVP (369) is well-posed if for F = 0, g = 0, there is a unique
solution satisfying

(-, 0)]] < KeP'|| £ (370)

where K and [ are constants independent of f(x).
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A.4 Stability

Consider the following semi-discrete problem:

Y — Qui+Fj, j=1,2,....N—1
Byt — g(t) (371)
Mj(O)Ifj, jZl,Z,...,N

where Q is a discretizing operator, F; and f; are the discretized version of F' and f respectively,
and Bju denotes the complete set of discretized boundary conditions. Let || - ||, be a discrete norm.

Definition 2.11 in [30]: The semi-discrete IBVP (371) is stable if there is a unique solution
satisfying
() < KeP [ £l (372)

where K and [ are constants independent of f and g.
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Appendix B Mathematical Details for Numerical Analysis of
the Coupled Fluid/Structure ROM

B.1 Lyapunov Stability Condition

A continuous-time linear time-invariant system X = AX is Lyapunov stable if and only if all the
eigenvalues of A have real parts less than or equal to 0, and those with real parts equal to O are
non-repeated.

B.2 Energy Matrix Stability Analysis Techniques for Coupled Systems [72]

In trying to study the stability of the coupled system (195), the following theorems, proven in [72],
can be useful. First, a definition, quoted from [72]:

Definition 3.1 in [72]. We say that a matrix K is ‘stable’ if and only if:

1. K is diagonalizable in C.
2. VA e Sp(K),R(A) <O0.

Theorem 3.1 in [72]. A real, symmetric positive definite (RSPD) matrix Eg is an energy matrix
for K if and only if for all X that solve X =KX, 14 (XTE¢X) <0.

Theorem 3.4 in [72]. If A and D are two real, stable matrices with energy matrices E4 and Ep,

then

{EAB—l— (EpC)T = 0} = {K = ( é g ) is a stable matrix.} (373)
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Appendix C Mathematical Expressions and Details for the

Non-Linear Fluid ROM

C.1 Euler Fluxes in the Entropy Variables and Symmetrized Matrices

To simplify the notation, let us introduce the following variables'°:

Y=v-1, ki =gz (VE+VE V), ka=ki—v,
k3 =ki—2yk +Y, ks=kr—7, ks = k3 — (ki +k2),
¢ =VWs—V3, dy = -V V3, e =WV Vs, (374)
¢y =Vs —VZ, dy = —V)Vy, er = V3Vs,
3 =Ws—V}, dy = —V3Vy, e3 = V4Vs.
In the entropy variables V, the Euler fluxes F;(V) are given by:
el () €3
o1 c1 o1 d, o1 dp
Fi (V)= Ve d; ., Fr(V)= Ve c) ., F3(V)= Ve ds (375)
5 d> 5 ds 5 3
ko Vs ko V3 koVy
The symmetrizing matrix Ay and its inverse are given by
~VZ e e ez Vs(1—ky)
o1 cp di dy Vaky
A() = U,V = 7 6] d3 V3k2 (376)
s 3 Viks
symm. —k3
and
k%—F’Y kiV» ki1V3 kiVo (k1 +1)Vs
1 V22 — V5 —d1 —d2 €1
Al =Vy= —— VZ-Vs  —ds e (377)
PLYs VZ—Vs e3
symm. V52
The Jacobians of the Euler fluxes are:
e1Vs c1Vs d\Vs  d,Vs ke
y o1 —(Cl —|—2’_YV5)V2 —c1V3 —c1Vu cik —|—7V22
Al =F v= ] Vo —d\Vy kad, (378)
s —c3V2 kad
symm. ksV»

16This section is repeated here from the Appendix of [78] to make this document self-contained.
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e2Vs  diVs 2 Vs d3Vs kyer

pL —C1V3 —02V2 —d1V4 k4d1
A, = Fov= _V—2 —(Cz + 2’_YV5)V3 —cVa ko + ’_YV32 (379)
s —c3Vs  kads
symm. ksV3
esVs  dyVs1dsVs 3V kpes
B o Vo  —d2V3 —c3V kado
A3;=F3v= ) —c2Vy —c3V3 kads (380)
s ~(c3+2Ws)Vs c3ka +AV}
symm. ksVa

The velocity and temperature can be written in the entropy variables as:

Vit
Vs

ui(V) = — i=1,2,3 (381)

1
c,Vs

o(V) = (382)

The gradients of the viscous and heat fluxes are given by:

—VsVir1,i+Virt Vs,
uij = sVitl,j er +1V5,j (383)
? VS
ko, =MLy (384)
) Pr V52 )
where Pr = uc,/x is the Prandtl number.
Finally, the symmetrized viscous and heat flux matrices K; = K}’j + Ki?j are given by:
0 0 0 0 0
1 0 —(y—2u)VZ 0 0 (A +2u)e;
K| = — 0 0 —,uV52 0 ue> (385)
3 2
Vs 0 0 0 —uVs ues
V.
0 (M+2uer  per  pes  —|(A+2u)VEHu(Vi+VE) - BE
0 O 0 0 0
L0 0 W0 Re
K = v 0 —uvZ 0 0 e (386)
510 O 0 0 0
0 e hei 0 (A4up)d;
0O o0 0 O 0
L [0 0 0 SAVE e
Ki=—|0 0 0 0 0 (387)
Vs 0 —,uVS2 0 0 ueq
0 we3 0 Aey (Auwd:
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0 O 0 0 0
0 —uVs 0 0 ueq
Ky = i 0 0 —(A+ 2,u)V52 0 (A +2u)es
V53 0 0 0 _ ,uV52 ye
0 per b2 e [ 2V bu(VE V) -]
00 0 0 0
oo o 0 0
Ky = V3 00 0 —AVZ Les
5100 —wg 0 ues
0 0 wes her  (Mu)ds
0 0 0 0 0
0 _”VSZ 0 0 ueq
Kss = % 0 0 —uVs 0 uer
V1o 0 0-(A+2uVE (A+2u)es
0 e uer (A+2u)e3 [(k +2u)\VZ +u(Vi+ Vi) —
with

Ko =K{,, K3 =Kf;, Kun=Kj

(388)

(389)

Vs
“Pr

(390)

(391)

C.2 The Matrix A;n; and Application of No-Penetration Boundary Condi-

tion

Given the symmetrized Euler flux matrices (378)—(380), and letting n’ = (n1,n2,n3) denote an

outward normal vector to some boundary dQy in the domain, one has that:

+7(u-n) pur; + 2Py (w-m)uy pun + 2P (w-n)uy
i pt(u-n)+2pwn; + %u%(u ‘m)  pt(ugng +uiny) + Yfpluluz(u ‘n)
An, = pi(u-n)+2pupny + %u%(u ‘n)
symm.
puns + L1 (u-m)us 2y (uen) [Su?
pl[u3n1+u1n3]+y ruiuz(u-m)  pt (%u2+YL) n1+% [(%uz—kw +
%ugl@(u -m) + pL(uzny +upnz) P (%uz +w) ny+ - [(%uz —I—W)
p(u-n) +2puusny + ;2u3(u-m)  (5u° +iy) puns + i ([zu +

Y-
1
2 (b L )2y 1) (o
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It is straight forward to apply the no-penetration boundary condition, u-n = 0 on dQy to (392):

0 pwm pinn pn3 0
2pwuin; Pl (u2n1 —|—u1n2) pl [u3n1 +u1n3 pl(l 2+’YL) ni
[An]"" = 2plurny pU(usny +upnz) pu (1 24 W) no
2plu3n; (5u® +1y) puns
0
so that
0
—pLsng
[Ail’liV]np = —pLsny
—pisn3
0
and
VT [AiniV]np = —pS(l.l : l‘l)
= Hl/tl'l’li
= 0o;n;

Note that by the divergence theorem,

/(Hui),idQ:/Gi.idQ: GinidS
Q Q Qs

(393)

(394)

(395)

(396)

C.3 The Matrices Kleni and Application of No-Slip Boundary Condition

From (385)—(391), letting n’ = (n1,n2,n3) denote the outward unit normal vector to some relevant

boundary dQyy:
0

(A+2u)uy
K|, V= pu2, 1
W31
(7»+2y) Zul,l —/JV ua. 1 _“Vs 3,1

0
Az o
K|,V,= pu 2
0
—H%Ml,z —Ajfurn

0
A3 3
K|;V;3= 0
M3
_#%”1,3 —A 2”3 3
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So that

0
(A2u)uy 1 + Auz 2 +Auz 3
KiV,= Mup |+ g o
Hu3 |+ uug 3
—(7L+2y)%u1,1 —u%um —u%um —#%m,z - X%uz,z —#%‘Mm - 7»%“3,3

(400)
meaning

VIRV, = (A+2u)u11Va+ Mg 2Va + Mz 3Va + g 1 V3 + paiey 2V3 + 1 Vi + iy 3Va
—(A+ 2,u)V2uU —uVup 1 — uVauz 1 — uVauy o — 7\.V2u272 —uVauy 3 — kV2u373
=0
(401)
(as asserted by Hughes in [78]). Moreover, applying the no-slip condition u = 0 on dQy, one has

that
0

3 2uuy +Mur,1 +uzp+u33)
K,V ] = u(uz 1 +ur2) (402)
p(uz, 1 +u13)
0

Next:
0

N 1 uVs[—VsV3 1 +uVsVs ]
KEIVJ =— 7\,V5[—V5V271 -|—V2V5’1] (403)
—M3[ V5V 1 +VoVs 1]+ uVa[VsVs 1 — V3 Vs ]
0
B M2
»Vo2= (A2u)uz 2 (404)
HU3 2
—H%m,z - u%us,z — (A +2pu) %uz,z
0
0
KESV,?! = )\‘u373 (405)
pu 3
—H%Mz,s - 7»%143,3
It follows that
0
U 1+ pug 2
KoV ;= Ay 1+ (M +2p)uz 2 + A 3
Hu3 2 4 puun 3
—Agtun L — pgpung — pytun s = Atus s — pitun 2 — ptus s — (A 2p) v o
(406)
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so that

VTKQJ‘V’]' = uup 1 Vo + iy 2Vo + 7\414171‘/3 +(A+ 2,u)u2,2V3 + 7\.143,3‘/3 + pu3 2 Va + i 3V
—MVauy ) —uVaup 1 — uVauz 3 — AV3uz 3 — uVouy o — uVauz o — (A4 2u)\Vaus o
=0
(407)
(also as Hughes asserts [78]). Then, applying the no-slip condition, u = 0 on 0Qyy:

0
u(uz,1 +u12)
KoV 1™ = | Mui+uzp+u33) +2uu0 2 (408)

p(uzp+us3)
0

Finally:
0
_ 1 Hu3 g
RyV,)=— 0 (409)
VS 7“”1,1
—K%Ml,l _.U%MS,I
0
0
K5V = puz (410)
A o
—M‘;—‘S‘uz,z —,u%u&z
0
) puy 3
K53 Vis = pu23 (411)
(7\,+ 2,u)u3,3
—pypun 3 —ptun 3 — (M+240) Pus 3
so that

0
p(us g +u 3)
K3,V = p(uz 2 +uz3)
Muy 1 +uzp+us3) +2uus 3
—M‘i—;‘ul,l —H%Ms,l — 7»“?—‘5‘”2,2 —H%us,z —H%um —#“j—zuzg —(A+ 2#)%”3,3
412)
which confirms that

VTK‘éjVJ = uu3 | Vo + iy 3Va + puz 2Va + puy 3V3 4+ Ay 1 Va+ Mg 2Va+ (A4 2u)uz 3V
—AVauy 1 —uVauz 1 — ANVauo o — Vauz o — uVouy 3 — uVauz 3 — (A +2u)Vaus 3
=0
(413)
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As for the application of the no-slip condition (u = 0 on dQy):

0
p(uz1+ui3)
K3,V " = p(uzp +ua3) (414)
7\,(14171 +upp+ u3,3) + 2uu3 3
0

Putting everything together, we obtain the matrix stemming from the application of the no-slip
condition u = 0 on dQyy:

0 0
(=VsVigr1 + Vi1 Vs 1 = VsVa; +VaVs i) n
> ns ’ ' ’ ’ —VsVig1i + Vi1 Vs,
[KijnV " = % (=VsVig12+ Vi1 Vs o —VsVa i+ VaVs jny | +A > +1V2 . ny
51 (=VsVigi 3+ Vi Vs 3 — VsVai + VaVs i), 5 n3
0 0
(415)
An interesting observation is that components (2 : 4) of [K;;n;V ;]" are
[KijniV )5y = [2uS + AV -ul]n (416)
where S is the strain tensor, with components given by
1
Sij = 5 (ui,j+uj) (417)
Recall that the general deformation law for a Newtonian viscous fluid is (see equation (11) in [78]):
’C,‘J'ZZ‘US,']'—F&J'?\,V'U (418)
Moreover, the governing momentum equations have the form:
Du

If we set ID)—‘; = 0 at the wall (i.e., assume the fluid is at rest at the wall), then (419) implies that
V.1;; =0 at the wall, or 7;; -n = 0 at the wall (by the divergence theorem). Then (418) implies
that [2uS + AV -ul]n = 0 at the wall.

C.4 The Matrices K?jni and Application of the Adiabatic-Wall Boundary
Condition

Let 0 denote the absolute temperature. Then, from (45) in [78],
0

0
KiiniV j = Fin; = 0 (420)
0
Ke’in,'
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Suppose the wall is adiabatic, i.e., 0 ;n; = 0. Then

[K?jniv, 14=0 (421)

C.5 Proof of Indefiniteness of Heat Flux Matrix Kffj with Harten’s Family of
Homogeneous Generalized Entropy Flux Functions

Suppose we wish to use a homogeneous entropy flux function, from Harten’s family of homoge-
neous generalized entropy flux functions [77]:

H(s) = Ke (422)
where o, K € R.

Without loss of generality, consider the 1D case. Refer to [76]. In particular, we have:

p Ui
U=| pu |=| » (423)
E Us
where
1
p=(=1) (E - Epuz) (424)

It is shown in [76] that with the generalized entropy flux function (422), the entropy variables in
terms of the primitive variables are:

p* U3 + %p Vl
v g = w (425)
p U V3
where
. v—1 1V3
_ Vi — — -2 426
P - ( T (426)

v=2L —Vs (427)

Assuming a calorically-perfect gas,

E=p (ch — 1u2> (428)



where T is the temperature (denoted 0 in [78]) . Let us work this out in terms of the variables U
and V:

E — po, T+
Us = U, T+ %
Vi — L p = Vi, T+1i¢
Vi— ?{Lf_f% (V1 — %“/,—zj) = Vae,T+ %“/,—232 (429)
(vi—1%) _aT—lgvl_%V—{) - VT
L(vi-1%) = VT
Rearranging, )
ar=1 (% - %%) (430)
Now, the heat flux is given by: g; = —«T ;. Therefore, we must differentiate 7 with respect to x;:
wS—fi _ é <v3v17,~vzzvl Vi vazvz,ivglvzszl,»)
=3 (Fvie— e+ (52 va) (431)
—x(% % 5 )V
so that, in the notation of [78], the heat flux matrix is:
0 O 0
Ki=—5[0 0o 0 (432)

oc, | 1 v vV

V3 V3 Vi
The matrix (432) is asymmetric, as Hughes asserts; but that in itself is not a problem, since the
stability proof (Theorem 5.3.1) simply requires K;fl to be positive semi-definite. Note that, for any
x € R3:

3 K4 (R AT
Ky px = x —11+2< " | (433)
——
E(K;{])Sy’"’"

Therefore, x’ K 1x > 0 if the symmetric part of I~(}1‘1 is positive semidefinite. From (432),

1
(&)™ =" 8 8 7, (434)
i B ocy 1 Vo V3 E‘\/;]

W W9

The eigenvalues of this matrix are:

 (Vi—VsE V220V 42V 4 V2VZ
ocy 2V32

{A'la)\'Z;}\G} = 07 (435)
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The first eigenvalue is 0, so we are good to go with that one. Let us look at A;. It is non-negative
isVi—V3>0.

Vi-vs =5 (Us+Sp-n)
= E+‘§%}p—9>

(436)
Aip+ e+ 2p—p)

3P+ 7% p— p)

STESRTERRTE R TN

Now, we desire —p + % p+ %pu2 > 0. Let us see what requirements on o this constraint places:

—p+ 2 p+gpu’ >0
2 p >p(1—3u?
Y—lp _p(l 22” ) (437)
> —pau
o >—Prut(y—1)

The right-hand side of (437) is necessarily negative given the physics (p,p > 0, Y > 1); therefore
if a > 0, then A, > 0. Harten has already placed this constraint on o so in fact it is nothing new.
Therefore A, > 0 for o0 > 0.

Let us examine the last eigenvalue A3. For it to be non-negative, we must have:

Vi-Vs > (V2 -2ViV3 42V +V3VZ
VZ-2ViV3+VZ > VE-2V\V3+42VE+VEV}E (438)
0 > VI+Vivs
0 > Vi(1+V;)

The only way for (438) to hold is if V3 = 0. Let us see if this is possible:

va=2uy = %p (439)

p
But requiring this to be zero would amount to requiring p = 0, which is non-physical. Therefore
the last eigenvalue A3 will necessarily be negative, unfortunately. The heat flux matrix Ky is not

positive semi-definite with the choice of Harten’s homogeneous generalized entropy flux function
(422).
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